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Abstract

In this dissertation we consider several relay selection strategies for multi-hop coop-
erative networks. The relay selection strategies we propose do not require a central
controller (CC). Instead, the relay selection is on a hop-by-hop basis. As such, these
strategies can be implemented in a distributed manner. Therefore, increasing the
number of hops in the network would not increase the complexity or time consumed
for the relay selection procedure of each hop.

We first investigate the performance of a hop-by-hop relay selection strategy for
multi-hop decode-and-forward (DF) cooperative networks. In each relay cluster, re-
lays that successfully receive and decode the message from the previous hop form
a decoding set for relaying, and the relay which has the highest signal-to-noise ra-
tio (SNR) link to the next hop is then selected for retransmission. We analyze the
performance of this method in terms of end-to-end outage probability, and we de-
rive approximations for the ergodic capacity and the effective ergodic capacity of this
strategy.

Next we propose a novel hop-by-hop relay selection strategy where the relay in the
decoding set with the largest number of “good” channels to the next stage is selected
for retransmission. We analyze the performance of this method in terms of end-to-
end outage probability in the case of perfect and imperfect channel state information
(CSI).

We also investigate relay selection strategies in underlay spectrum sharing cognitive
relay networks. We consider a two-hop DF cognitive relay network with a constraint
on the interference to the primary user. The outage probability of the secondary user
and the interference probability at the primary user are analyzed under imperfect

CSI scenario.

vil



Finally we introduce a hop-by-hop relay selection strategy for underlay spectrum
sharing multi-hop relay networks. Relay selection in each stage is only based on the
CSI in that hop. It is shown that in terms of outage probability, the performance of

this method is nearly optimal.
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Chapter 1

Introduction

1.1 Wireless Cooperative Communication
The rapid development of wireless communication technologies in the last several
decades has profoundly affected people’s daily lives. The performance of wireless
communication is limited by the propagation characteristic of the wireless channel,
which can be further categorized into large-scale fading and small-scale fading [1].
Large-scale fading includes path loss, which is the signal attenuation due to the large
distance between transmitter and receiver, and shadowing due to large-scale obstacles
in the propagation path. Small-scale fading is mainly caused due to the constructive
and destructive addition of multipath signal components arriving at the receiver.
Cooperative relay networks have proven to be an efficient method to overcome
the detrimental effects of fading, extend the coverage area, and improve capacity of
wireless communication systems [2, 3, 4, 5]. Compared to MIMO systems, cooperative
relay networks do not need to employ multiple antennas at transmitter or receiver,
and thus, reduce the size of terminals [6, 7|. The basic concept of cooperative relay
networks as a three-terminal network was first introduced in [8]. The capacity of
relay networks was studied for the first time by Cover and El Gamal in [9]. Based on
the three terminal model, a basic cooperative relay network in which a source node
transmits information to a destination node with the help of a single half-duplex
relay node is shown in Figure 1.1. Transmission from source to destination takes two
orthogonal phases. In phase 1, the source transmits its message to the destination,
and the relay also receives the information transmitted from the source. In phase 2,

the relay transmits the received message to the destination.
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FIGURE 1.1. Cooperative Relay Network.

The relaying mechanism can be categorized as fixed relaying, selective DF' relay-
ing and incremental relaying [4, 10]. Fixed relaying can be mainly categorized as
amplify-and-forward (AF) and decode-and-forward (DF) requiring substantially dif-
ferent amount of processing in the relays [4, 11, 12, 13, 14]. In AF relaying, very
little processing in relays is needed. Relays simply amplify the received message, and
retransmit the scaled message to the destination. The problem with AF relaying is
that the noise is also amplified along with the message and retransmitted to the des-
tination. In DF relaying, relays first decode the received message from the source,
and then forward the (re-encoded) message to the destination.

Selective DF relaying and incremental relaying are two methods in adaptive relay-
ing, in which the relays may or may not participate in relaying depending on the
channel condition [10]. In selective relaying, whether the relay decodes the received
message transmitted from the source and retransmits to the destination is deter-
mined by the signal-to-noise ratio (SNR) of the source-relay link. If the SNR of the
source-relay link is above the SNR threshold, the relay is able to correctly decode the
message from the source, and retransmits the message to the destination. Destination
can decode the message from the source and the relay by applying maximal ratio

combining (MRC). If the SNR of the source-relay link is below the SNR threshold,



the relay remains idle [15, 16, 17, 10, 18]. Incremental relaying can be performed if
a feedback channel from the destination to the relay is available [4, 19, 20, 21]. Des-
tination receives the message transmitted from the source in phase 1, and notifies
the relay if it is able to correctly decode the message. Relay will only transmit the
message to the destination in phase 2 if the source-destination transmission in phase

1 has failed.

1.2 Opportunistic Relay Selection

In cooperative relay networks, when there are multiple relays which are willing to
forward the received message from the source to the destination, relay selection is a
key aspect which directly affects the performance of the network. Among the relay
selection strategies in two-hop relay networks, opportunistic relay selection (ORS)
proposed by Bletsas [22, 23] is a good scheme for implementation. ORS is a low
complexity strategy in which the best relay is selected for retransmitting the mes-
sage. With this strategy, synchronization among the relays is not needed and power
consumption of terminals can be reduced. ORS is based on instantaneous channel
conditions to select the best relay for retransmission, which can be performed with-
out the knowledge of global channel state information (CSI) at each relay [24]. More
specifically it is assumed that the channel gains between the source and the relays
are measured from the request-to-send (RTS) message from the source. Similarly the
channel gains between the relays and the destination are measured from the clear-to-
send (CTS) message transmitted by the destination. Each relay now starts a timer
which is inversely proportional to the end-to-end channel quality. Therefore the relay
whose timer expires first has the best end-to-end channel quality. That relay trans-
mits a short “flag” message indicating that it has the best channel and that relay
will be the one retransmitting the packet from the source to the destination while all

other relays remain silent [24].



In DF relaying mode, ORS can be categorized into proactive DF' ORS and reactive
DF ORS depending on whether the relay selection is before source transmission or
after source transmission [23]. In proactive ORS shown in Figure 1.2, the best relay
is selected before the source transmits. The best relay is normally the relay which has
the highest SNR bottleneck of the source-relay link and relay-destination link. Once
the best relay is selected, the source transmits the message to the selected relay. The
selected relay decodes the message and retransmits the re-encoded message to the

destination. In reactive ORS in Figure 1.3, the best relay is selected after the source

® ®
O m ©® 0 @ @

® ®

Phase 1 ‘ Phase 2

FIGURE 1.2. Proactive Opportunistic Relay Selection.

transmits. The source first broadcasts the message to all the relays. The relays which
are able to correctly decode the message from the source form a decoding set. Among
all relays in the decoding set, the relay which has the highest relay-to-destination
SNR is considered as the best relay, and is selected for retransmission.

A key challenge in the implementation of the cooperative relay systems is that in
a practical system the exact CSI is not available. CSI needs to be estimated at the
receivers and fed back to the transmitters. Consequently there are two sources of un-
certainty in CSI. First, due to the estimation error there will be a discrepancy between

the estimated CSI which is used for relay selection and the actual CSI. Secondly, in
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FIGURE 1.3. Reactive Opportunistic Relay Selection.

mobile systems, due to Doppler shifts, the channel coefficients are time-varying. Since
some time elapses between channel estimation and relays’ transmissions, even in the
absence of CSI estimation errors, the CSI available to the relay network is outdated.

There have been several studies dealing with the relay selection problem in the
case of imperfect CSI. In [25], the outage probability of DF ORS with outdated CSI
is studied and in [26], the effect of outdated CSI on outage of AF relay selection is
considered. In [27], the performance of outdated CSI on partial and opportunistic
AF relay selection is analyzed. A multiple relay selection strategy for improving the
performance of ORS with imperfect CSI is proposed in [28]. And in [29], the effects
of imperfect CSI from both source-relay and relay-destination links of ORS, in which

relay is selected before source transmission, is investigated.

1.3 Multi-hop Relay Networks

Recent years have witnessed extensive interest in multi-hop relay networks, and a
standard, IEEE 802.16J, referred to as Mobile Multi-hop Relay (MMR) has been de-
veloped which allows for fixed, nomadic, and mobile relays [30]. Multi-hop networks
have the potential to further extend the coverage, enhance the throughput (due to

shorter hops), and extend battery life due to lower power transmission. In [31], the



end-to-end outage probability of multi-hop networks over independent Nakagami fad-
ing channels is evaluated. The average outage duration of multi-hop communication
systems is derived in [32].

In multi-hop relay networks, cooperative diversity can be achieved by employing a
number of relays in each hop, and therefore, improving the system performance. How-
ever, multi-hop networks require a relay selection strategy and path management and
introduce extra delay due to multi-hop relaying. An optimal relay selection strategy
was proposed in [33] which requires a central controller (CC) to collect the CSI for all
the links in the network. The path which has the highest SNR bottleneck is selected
as the best path for transmission. In [34], a relay selection strategy called last-n-hop
selection was proposed, whereby a CC or a combination of a CC and a distributed
protocol is needed.

The complexity of the relay selection protocols that require a CC is very high. The
CC must collect the CSI of all the links in order to select the desired path and must
inform all the relays along the selected path so that they can participate in relaying
the data. Another difficulty is that the CSI of all the links in the network is required
before the desired path can be computed. Although several authors have proposed
novel channel estimation techniques for multi-hop relay networks [35, 36, 37|, obtain-
ing CSI for all the links is a time consuming process. Clearly the channel estimation
time as well as the time for end-to-end transmission of the message must not exceed
the channel coherence time, or else the estimated CSI used for path selection will
be irrelevant. For fast fading channels with a short coherence time, this implies that
channel estimation has to be performed very frequently and only a short data seg-
ment can be transmitted before another channel estimation is required resulting in

diminished system throughput.



Two new relay selection strategies were introduced in [38] and [39] and their outage
probabilities were evaluated. In [38] all the relays in a cluster which are able to decode
the signal (referred to as the Decoding Set) broadcast the signal to the next relay
cluster. The relays in this cluster use MRC to decode the message. Requiring all the
relays in the decoding set to retransmit the message demands a great deal of channel
resources' and results in reduced throughput. In addition, this approach increases the
hardware complexity of the relays since each relay is required to have multiple RF
chains, correlators or matched filters, and an MRC combiner. Moreover, higher power
resources are required since instead of a single relay, all the relays in the decoding set
must transmit. In [39], a cooperative multi-hop parallel relay network is investigated.
This approach is not a hop-by-hop strategy as it requires the CSI of all the links in
order to select the best path among a set of parallel paths.

The ad-hoc relay selection strategy proposed in [33] is a low-complexity method
in which in each stage, the relay with the highest SNR to the node in the previous
hop is selected for retransmission, except that the relay in the last cluster is selected
by considering the last two hops together. This approach does not have the draw-
backs of strategies described above since the CSI for the links in each hop can be
obtained just prior to retransmission and only a single relay will forward the signal.
However, compared to the methods discussed above, this approach has significantly
lower performance in terms of outage probability.

It can be seen that although relay networks have been the subject of many studies,
to date, very few viable relay selection strategies for multi-hop relay networks have

been introduced and/or analyzed.

IDepending on the multi-access scheme, this would be in the form of TDMA slots, FDMA frequency bands, OFDM
sub-carriers, etc.



1.4 Cognitive Radio Networks

The overcrowding of the radio spectrum which has created a bottleneck for introduc-
tion of new services along with the inefficient use of currently allocated spectrum has
prompted the regulatory agencies to seek alternative methods for spectrum access
[40, 41]. Cognitive radio networks (CRNs) are envisioned to alleviate this problem by
allowing secondary users (SUs) to dynamically access and utilize a frequency band as
long as they do not cause harmful interference to primary users (PUs) [42, 43]. This
approach is often referred to as dynamic (or opportunistic) spectrum access (DSA).
For example, the IEEE 802.22 standard referred to as Wireless Regional Area Net-
work (WRAN) is designed to operate in the TV broadcast frequency bands [44]. It
aims at bringing broadband access to hard-to-reach, low population-density areas,
typical of rural environments and developing countries.

Three different paradigms for DSA have been studied in recent years which involve
different degrees of interaction between the primary and secondary networks; namely
interweave, underlay and overlay [45, 46]. Interweave model is proposed based on the
original idea of cognitive radios. Licensed spectrum is not fully utilized by PUs, in the
interweave model, SUs employ spectrum sensing to detect the presence or absence of
the PUs and only transmit if the PUs are absent [43, 47, 48, 49, 50, 51, 52]. On the
other hand, both underlay and overlay schemes allow for simultaneous transmissions
by the SUs and PUs. In the underlay model, SUs can share the spectrum with the
PUs as long as the interference they cause to the PUs remains below a predefined
threshold [53]. In the overlay model, non-causal/causal knowledge of the PU message
and/or the codebook at the SUs is used to mitigate or cancel the interference at SUs
[54]. Among these paradigms for DSA, the underlay model is considered to be an
efficient transmission scheme for spectrum sharing without a great deal of system

complexity.



Since the radios in a secondary underlay network must not cause undue interference
to the primary user, they are expected to practice stringent power control requiring
hard limits on their transmit power. In such cases multi-hop relay networks are well
suited to carry the message from the source to the destination with low transmit
powers using the relay nodes. Some authors have investigated the problem of cognitive
spectrum sharing relay networks. In [55] the outage performance of cognitive relay
network under spectrum-sharing constraint is investigated. In [56] the end-to-end
signal-to-interference plus noise ratio is used for relay selection. The exact outage
probability of an underlay spectrum sharing relay network over non-identical Rayleigh
fading channels is derived in [57]. In [58] the authors evaluate the outage performance
of the relay system where it is shown that due to the interference power constraint, the
received SNRs are dependent. Joint relay selection and power allocation is studied in
[59] to maximize the system throughput with a constraint on the interference caused
to the PU. In [60] the outage performance of the relay network is evaluated taking into
account the interference from the PU to SU network, the interference from the SU
to PU network and the dependence resulting from the interference constraint. In [61]
the authors evaluate the outage probability in the relay system under two different
constraints: the peak interference power at the PU, and the peak interference power
at the PU and the maximum transmit power at the SU-source and SU-relays. And in
[62], the outage performance of two-hop multiuser and multirelay networks underlay
spectrum sharing is investigated.

Multi-hop underlay cognitive spectrum sharing systems have also been investigated
in [63, 64, 65, 66, 67]. In [63], outage probability of a cognitive radio based multi-
hop network with underlay paradigm is derived. The outage probability, bit error
rate, symbol error rate and ergodic capacity of underlay cognitive multi-hop regener-

ative relaying systems with multiple primary receivers in independent, non-identically



distributed Nakagami-m fading channels are derived in [64]. In [65], the outage proba-
bility of a cognitive multi-hop relay network under multiple primary users interference
is studied, in which both non-identical fading parameters as well as signal to interfer-
ence plus noise ratio statistics are considered. In [66], closed-form and asymptotic
expressions for the outage probability of cognitive multi-hop relay networks over
Nakagami-m fading channels in the presence of multiple primary transmitters and
receivers are derived. The exact outage probability and bit error rate, and approxi-
mate expressions for ergodic capacity of spectrum sharing-based multi-hop DF relay
networks in non-identical Rayleigh fading channels are derived in [67].

Since protection of PUs is of utmost importance, the imperfect CSI problem is more
significant in spectrum sharing networks [68, 69, 70, 71]. In the underlay paradigm,
the transmit power is determined by the CSI between SU transmitters (source and
relays) and PU receiver so that the interference to PU remains below a predefined
threshold. If the CSI is outdated, this interference constraint may be violated. In [68],
the capacity gains of opportunistic spectrum sharing channels in a Rayleigh fading
environment with imperfect CSI is analyzed. By considering peak interference power
constraint and maximum SU transmit power constraint, a closed-form expression for
the mean SU capacity in cognitive radio systems with imperfect CSI is derived [69].
In [70], the impact of imperfect CSI on the partial relay selection in AF relaying
cooperative communications systems is studied. By considering interference power
constraints, imperfect CSI, and interference from PU transmitter, the performance of
SU is investigated in [71].

In multi-hop underlay cognitive spectrum sharing networks, relay selection strate-
gies of multi-hop networks are not applicable to underlay spectrum sharing cognitive
networks since the interference to the primary user is of paramount concern. The relay

selection strategies which require the CSI of the links in several (or all of the) hops
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in the network may cause interference to the primary user well beyond the specified
threshold. Therefore, hop-by-hop relay selection strategies should be much preferable

for multi-hop underlay cognitive spectrum sharing networks.

1.5 Outline of the Dissertation

In Chapter 2, we analyze the performance of a hop-by-hop relay selection strategy for
multi-hop DF cooperative relay networks. In each relay cluster, relays that successfully
receive and decode the message from the previous hop form the candidate set for
relaying, and the relay which has the highest channel gain to the next stage is selected
for retransmission. Therefore in this method, a CC is not required, and relay selection
of each relay cluster is only based on the CSI to the next hop. We evaluate the
performance of this relay selection method in terms of end-to-end outage probability
through analysis and simulation. Accurate approximations for the ergodic capacity
and effective ergodic capacity of this relay selection strategy are also derived.

In Chapter 3, a novel hop-by-hop relay selection strategy for multi-hop DF coop-
erative relay networks is proposed where relay selection at each hop is only based on
the CSI to relays in the next stage. In each stage, relays that successfully receive and
decode the message from the previous stage form the candidate set for relaying, and
among them, the relay with the largest number of “good” channels to the next stage
is selected for retransmission. We analyze the performance of the proposed method
in terms of end-to-end outage probability for the cases of perfect and imperfect CSI.
Numerical results from analysis closely match those obtained from simulation.

In Chapter 4, we consider cognitive relay networks with imperfect CSI under in-
terference power constraint. Reactive DF and ORS are assumed whereby SU relays
that successfully receive and decode the message from the SU source form the can-
didate set for relaying, and the best relay among them is selected to retransmit to

the SU destination. We investigate the performance of DF-ORS in terms of outage

11



probability of the SU and the interference probability at the PU. In order to allow the
secondary network to back-off its peak transmit power, two power margin factors are
considered for the SU source and relays. Numerical results show that with the proper
selection of the power margin factors the desired values of outage and interference
probabilities can be achieved.

In Chapter 5, we introduce a hop-by-hop relay selection strategy for multi-hop
underlay cognitive spectrum sharing systems. In each stage, relays that successfully
decode the message from previous hop form a candidate set. Each relay in this candi-
date set calculates its available transmit power and evaluates its instantaneous SNR
to relays in the next stage. Then one relay which has the largest number of channels
with an acceptable SNR level to relays in the next stage is selected for retransmission.
Therefore, relay selection is only based on the CSI of the channels of one hop. This
strategy can be implemented in a distributed manner, and a CC is not required. We
analyze the performance of the introduced strategy in terms of end-to-end outage
probability, and show that the results match those obtained from simulation closely.

Finally, the conclusions are given in Chapter 6.

12



Chapter 2

Performance Analysis of a Hop-By-Hop
Relay Selection Strategy in Multi-hop
Networks

2.1 Introduction

In this chapter, we introduce and evaluate the performance of a hop-by-hop relay
selection strategy for multi-hop DF networks which does not require a CC. For each
relay cluster the relay selection is only based on the CSI of the channels to the next
stage. In each relay cluster, relays that successfully receive and decode the message
from the previous hop form a decoding set for relaying, and the best relay among them
is then selected for retransmission to the next hop. We analyze the performance of this
relay selection method in terms of end-to-end outage probability, and show that the
results closely match those from simulations. Approximations for the ergodic capacity
and effective ergodic capacity are also derived which closely match the simulation
results.

Notations: Our notations and some of our modeling assumptions for this chapter
are introduced here. S, RC,,, and D refer to source, relay cluster m, and destination,
respectively. hsgg and ’ygfg denote the instantaneous CSI and the instantaneous SNR
of link A — B of hop m, respectively. CN (1, 0?) denotes the circularly symmetric
complex Gaussian distribution with mean p and variance 0. The transmit power of
each node is denoted by P, and for each hop m, all channel coefficients are assumed
to be independent and identically distributed (iid). Moreover, h&n}% ~ CN(0, \,), and

(m) &

denote gy = |hy

(”’%P. The noise random variable at receiver B is denoted by ng and

the noise variables at all receivers are assumed to be iid with ng ~ CN(0,02). We

denote X, £ (X1, Xy, -+, X,). An event such as {X, < T, X, < T,---, X, < T}

is denoted as {X;., < T'}. Finally the cardinality of the set D is denoted by ¢(D).
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2.2 System Model

As shown in Figure 2.1, we consider a multi-hop wireless relay network consisting
of one source (S), one destination (D) and M relay clusters (RC,,, m = 1,--- , M)
in between the source and destination. Each relay cluster RC,, includes L,, single-
antenna half-duplex relay nodes. There are totally M + 1 hops (from hop 0 to hop
M) from S to D. We denote the first hop from S to RC; as hop 0, RC; to RCy as hop
1, and so on. Moreover to simplify our discussion we use the convention that RCp; 4

denotes the destination D.

RC,
P RCy
' A -
RC I O A 4 \\
1 I \ IO \
7
/’ N \\“‘3 sase 1 \

Hop O Hop 1 Hop M

FIGURE 2.1. System Model of Multi-hop Relay Networks.

The instantaneous SNR of link A — B at hop m is given by

n = PR /on = 3935, (2.1)
where 7 = P,/02. We have
m m X =z
PONE <@) = Plglp < ) =1—¢ 7 (2:2)

All the relays are assumed to use the DF relaying protocol. The relay selection
strategy is as follows. In the first hop, S broadcasts its signal to the first relay cluster

(RCy). In any stage m = 1,2,--- , M, the relays in RC,, which are able to correctly

14



decode the information from the previous stage form a decoding set denoted by D,,.
Using a pilot or training sequence, each relay in D,, obtains estimates of its channel
coefficients to the relays in RC,,;1. Then each relay in D,, calculates its maximum
channel gain to all the relays in RC,,,;; and starts a timer inversely proportional to
its maximum gain. The relay whose timer expires first has the largest channel gain
among all the links from relays in D,), to relays in RC,,, ;1. This relay will retransmit the
message. All the other relays in D,, will hear this transmission and will not transmit!.
For any hop m between relay clusters RC,, and RC,,;1 (m = 1,2,--- /M — 1),
lyy = (D), there are 1, L, links between [, relays in D,, and the L, relays in
RC,.11. Among the [, relays in D,,, we select the relay which has the link with the
highest instantaneous SNR among all these [, L,, 1 links to retransmit the message.
For the last hop between RCj; and D, each relay candidate in D), evaluates its channel
coefficient to D, and the one which has highest instantaneous SNR to D is selected to
retransmit. It can be seen that in this method, relay selection and transmission is on a
hop-by-hop basis. In the following we evaluate the end-to-end outage probability and
approximations for the ergodic capacity and effective ergodic capacity of this relay
selection method.

2.3 Outage Probability

Forn=1,2,--- M let O, = {c(D,) = 0}, i.e., O, is the event that no relay in the
nth cluster can decode the message, and O, is the event that destination D cannot

decode the message. Then for the end-to-end outage event O we can write

P(O) = P(UM10,) (2.3)

n=1

Denote by R the required end-to-end spectral efficiency in bps/Hz. Then for m =

1,2,--- , M, D,, consists of those relays whose link capacity from the previous stage

INote that this strategy does not require any communication among the relays in a given cluster or a CC.
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exceeds R, that is,

. 1 m— . m—
Do ={i: gprglom oy ) 2Ry = {j: ) 2 2R 1y (24)

where 7( )] = 75] is the SNR from S to Relay 7 in RCy, and for m = 2,3,--- , M,
%(m] Yis the SNR from selected relay i* in D,,_;? to relay j in RC,,. In the following
we denote T £ 2M+DR _ 1 Now we can write
M+1(’) ZP M+1O | D1> _ ll)P(C(D1) = l1)
11=0
Ly

= P(O,) + ZP (U O,)e(Dy) = 1) P(c(Dy) = 1) (2.5)

=1
Clearly, P(O;) = (1— 67%)1/1. Moreover, we can calculate the probability that there

are [; relays in Dy, which is

Ple(D) =1 = () (1= e Fppte oy 26)

1
Now we consider P(UMY O, |¢(D,,) = 1,,,) forany 1 <m < M — 1. For 1 < [,,, <

L,,, we have

P(Uﬁ/[tﬁ-f-lonk(pm) = lm)
L1

= Y P 0ulc(Duir) = b1, (D) = ln)

lm+1:0

X P(c(Dmi1) = lmi1|c(Dm) = Im)

= P(Oni1|c(Dm) = Im)
m+l

+ Z r]‘z/l—tr%+20n|c(pm+1) = lp+1) P(c(Dint1) = ln1|c(Dy) = 1) (2.7)

lm+1 1

Note that in the above

P(Ops1|e(Din) = ln) = P(c(Dpy1) = 0[c(Din) = lin) (2.8)

2Which has the highest channel gain or SNR to the relays in RCyy,.
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Therefore we need to evaluate P(Op,41]¢(Dy) = ly) for 1 <m < M, and P(¢(Dyi1) =
lms1|¢(Dy) = ly) for 1 <m < M — 1.

Form =1,2,--- M — 1, P(Opy1|c(Dp) = 1) is the probability that from the
selected relay in D,,, all L,,,; links are in outage. According to the relay selection
strategy, the link which has the highest instantaneous SNR among all [,,,L,, 1 links
from D,, to RC,,.1 is among these L,,, links from the selected relay. This is equiv-
alent to the fact that the SNR of all [,,,L,, 1 links from D,, to RC,, 1 are below the

threshold T'. Therefore,

P<Om+1|C(Dm) = lm)

=P( max A" < T|e(Dp) = lp) = (1 — ¢ m )imbmss (2.9)

i€Dm,jERCmy1 Y

Similarly, since for the last hop (when m = M), the selected relay in Dy, which has the

highest instantaneous SNR among ¢(Dys) = ljs links is selected for retransmission,

we have
P(On11le(Dur) = L)
_ (M) _ _ _ *% Iy
= P(max {340} < Tle(Das) = lus) = (1 — ¢ 7) (2.10)
1€D ’
To calculate P(c(Dyy1) = lpy1lc(Dm) = L), we first consider the case when

l;, = 1. When [,,, = 1, there is only a single relay in D,,, that relay would retransmit

to next hop. Similar to (2.6), we have

L
P(c(Dy1) = lmta|e(Dm) = 1) = (lmﬂ) (1~ G_W%)Lmﬂ_lmﬂ(e_“%)lmﬂ (2.11)
m+1

When 2 <[, < L,,, we would discuss several cases according to different values of
l;ma1- Denote Aim] as the event that link ¢* — j* is the link which has highest SNR
among all the links from [, relays in D,, to L,y relays in RC,, ;. For notational

convenience, and without loss of generality we assume that j* = L,,;. That is, we

17



assume that the link from Relay ¢* in D,, to Relay L,,,; in RC,,,; has the highest
SNR at hop m. Note that since all the channels at hop m are iid, all the nodes

j € RC,, 41 are equally likely to belong to the highest SNR link. Let

Lo (1, L) 2 max{y(i=1,-- 1,j=1,--- L}

max

The details of our derivations are given below.

When 2 </, < L,, and [,,»1 = 1, among all L,,; links from the selected relay to
relays in RC,,, 11, only a single link is not in outage. This is the link which has the
highest SNR among all [,,,L,,+1 links. The remaining L,,.; — 1 links from the selected
relay are all in outage. The following lemma whose proof is given in Appendix A is

used to derive the result in this case.

Lemma 1. Given N random variables X1, X, -+, Xn which are ird, let
Xomae = max{Xy, Xo,---, Xy}. Then for 1 <n < N,

P<X1~n < y) - % (Xmam < y)

P(Xin Xien 7 Xonaz) = 2.12
( 1 < y| 1 7é ) P(Xlwn 7& Xmaa:) ( )
Theorem 2.
P(c(Dyy1) = 1e(Dm) = Lin)
T T
L 1 —e m Lypy1—1 1 — e 7m ImLm+1
_ lm m—i—l[( € ) ( € ) ] (213)

lmLm—H - Lm+1 +1

Proof. We can write

P(c(Drny1) = (D) = )

m m Im
= P(’Y’L(*,I)NLm+1—l < T7 ( ) 1 > T|Ai*7Lm+1)

i*aLm+

= P(’y‘(z?l)wLmH—l < T|A?*R,Lm+1) - P(,y'(f,ll)NLm+1—1 <T, %(:%mﬂ < T|A£T,Lm+1)

K3 (2

(2.14)
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For the second term in (2.14) we have

P(%‘(f,ll)NLmH—l <T, 7'(m) < T|A£T,Lm+1)

¥ 7L’nﬂH,l

= P(TY (s Lin1) < T) = (1 — ¢~ m )mEmis (2.15)

max

Moreover, according to Lemma 1, we have

P(%*,1~Lm+1—1 < T|A2T,Lm+1>

= POy < THE o # T8 Loy L))

b L (m)
N P <T
lmLm+1 - Lm—l,-l +1 (77' A~Logpp1—1 )
Lipy1 — 1
_ m P(T(m) Ly Lon T 516
ImLmi1 — Lipy1 +1 (P 1) ) ( )
in which

P (m) T —= ]_ — % Lerl—l 2 17
(%’*,1~Lm+1_1 <T)=( eirm ) (2.17)

and where we have used the fact that

P(’yz'(*,l)NLm+1—1 7é Fr(naz((lmyLm—H)) = Jrll I = (218)
mLm—+1
Putting (2.14)-(2.17) together we get (2.13). O

When2 <1, < L,,and 2 < l,;,11 = Ly,11, the link which has the highest SNR is not
in outage, and all the links from the selected relay in D,,, to the other relays in RC,, 1
are not in outage either. That is, all the links from selected relay in D,, to relays in
RC,,1 are not in outage. We first discuss a special scenario that l,,,1 = L4 = 2.

Using Lemma 1 it can be shown that

P(P)/z(:?l) > T”yz(ffl) 7£ Fr(;r;zc(lm? Lm+1))

(2

=1 PO < TPy # T8 (L, L)

Ln L1 (1 — e’m%) —(1— ew%m)szmH

=1
[

(2.19)

19



Letting L,,+1 = 2 in (2.19) we can get

P(e(Dyns1) = 2|e(Dya) = L)
= P(y\") > T,7\"%) > T|Al)

= P(y\") > T # 10 (1, 2))
(1 — ) — (1 — e P )

-1
2, — 1

(2.20)

We now consider the case that 2 < [,,41 = Ly, +1. To derive
P(c(Dys1) = lny1|e(Dm) = L), we introduce the following recursive lemma whose

proof is given in Appendix B.

Lemma 3. Given N iid random variables X1, Xo, -+, Xy, let

Xnae = max{Xy, Xy, , Xy}. Then for 1 <n < N, we have

P(Xl,\,n > lelr\zn % Xmaa:)

_ P(Xlwn > y) - % (X1~n—1 > y|X1~n—1 7é Xmaz) (2 21)
P(XINn # Xma:v) '

Theorem 4. The probability P(¢(Dpi1) = Lmi1|c(Dp) = L) can be calculated as
P(c(Dmt1) = Lint1|c(Din) = ln)
= P > T > T)Al
(,Y’L*,lNLnH_l—l ) ’VZ*,Lm_‘_l Z*,Lm+1)

=Py > T o # T8 (Lo, L)) (2.22)

where (2.22) is evaluated recursively for any 2 <1 < L,+1 — 1, from

PO > T # T8 (L, L)

__T gy m m m
by L1 (e P ) — l,P(%'(*,BNV—l > T|%‘(*,1)~l/—1 # ana;(lm, L 1))
_ (2.23)
b Ly =1/

Proof. Proof of (2.23) follows from Lemma 3, where for I’ = 2 the initial term of the

recursion is given in (2.19). O
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When 2 <[, < L,, and 2 < [,;,11 < Ly,41, the highest SNR link from the selected
relay is not in outage. In addition, [, .1 — 1 links from the selected relay are not in
outage, while the remaining L,, ;1 — l,,11 links are in outage. As before we assume
that the link from Relay ¢* in D,, to Relay L,,.1 in RC,,+; is the highest SNR
link at hop m. Consider the event that among the remaining L,,.; — 1 relays in
RC,.11, Relays {1,2,-- ,l,41 — 1} are able to decode the message, while Relays
{lm+1,lmy1 + 1, -+, Lypyr — 1} are not. For these L,,,1 — 1 relays, this is only one
of the combinations which results in [,,;1 — 1 relays out of L,,,; — 1 being able to
correctly decode the message. Totally, there are (?::11:11 ) combinations with all the

events having the same probability. Therefore we get

P(c(Dm1) = lnia| (D) = L)

Loy —1 -
:( 1 )P('y(*’) > T <T,y"  >TAr, s

l 1 -1 *Imi1~Lmy1—1 1%, Lim 41
m

~ (Lpp—1
N\ — 1

x PO T < TI AT (o L)) (2.24)

For the case of [,,11 = 2, the probability in (2.24) is obtained from

P(me]? > T7 ’Y’L l)m+1~Lm+1 1 < T|71 1777,(nll)m+1NLm+1 1 7é Fl(’lylzx( m>s m+1))
= PO smtst < T it 1 7 Dkl L)

— PO < Ty < T A A T (L L)
Lt (1 — e P )bttt (L= L) (1— e T YL
- InLnst — Lovet + s
bnLinga (1= ") Ema—nsitt — (L iy = Ly + 1)(1 = &P )imbmss
a LinLms1 — Limst + Lpns1 — 1

(2.25)
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Then the final result for ,,,11 = 2 is given as

P(c(Dpy1) = 2|c(Din) = lin)
(Lt = Dl Lona (1= 7w ) bmt172 — (L iy = 2)(1 = ¢~ P Ylmbms
N lmLm+1 — Liny1 + 2
(L1 — Dl L1 (1 — e‘%)LmH—l — (L1 — 1)(1 = e—,-y%mymLmH
lmLerl - Lm+1 + 1

(2.26)

For the case of 2 < l,,41 < Ly,41, we evaluate the probability in (2.24) recursively

using the following lemma whose proof is given in Appendix C.

Lemma 5. Given N random variables X1, Xo,--- , Xy which are iid, let
Xmae = max{Xy, Xo,---, Xy}. Let 1 < n < N, < N, < N. Then P(Xiun >

Yy, XN,+1ony, < Y| Xion # Xmazs XNo+1~N, 7 Xmaz) can be recursively calculated from

P(Xlwn > y7XNa+1~Nb < y|X1~n 7é XmazaXNa—i-leb ?’é Xmam)
P(Xlwn > vaNa—i-lNNb < y)
P(XINn 7é chw:v AXPNG—HNN;J 7é Xmax)
. ]%P<X1~n71 > Y, XNaJrlNNb < y|X1~n71 7é Xmaxa XNaJrlNNb 7& Xmaa:)
P(X1~n 7é Xma:r:v XNa—i-lNNb 7é Xmax)

(2.27)

For any 2 <1’ <l,,41 — 1, the recursion is given in

Py > Ty < TIN5 it 7 T (Lo L))

#* L1~ L1 —1
lnLin1(1 — 6_#)Lm+l_lm+l<€_w%)l/
- lnLip1 — (l/ + Limy1 — lm+1)
llp(%'(:tll)”vl/*l >T, 7i(ln,l)m+1~err1—l < T|7z‘(*n,11)~l'71a %'(T,l)mHNLmH_l # FEQ;;(ZW L))

lmLerl - (l/ + Lerl - lm+1)

(2.28)

The initial condition for the recursion in (2.28) corresponding to I’ = 1 is given in

(2.25).
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2.4 Ergodic Capacity
In this section we derive approximations for the end-to-end ergodic capacity and the

effective ergodic capacity of the multi-hop relay selection strategy.

2.4.1 Approximation of the Ergodic Capacity
To evaluate the end-to-end ergodic capacity of the relay system, we need to evaluate
the CDF of the end-to-end SNR. However, the computation of ergodic capacity from
the CDF of the end-to-end SNR is mathematically intractable. Therefore, we evaluate
an approximation for the end-to-end ergodic capacity. The numerical results in Section
2.5 show that the approximation is tight.

Let if, denote the relay selected in D,, in cluster RC,, (m = 1,--- , M) for retrans-
mission. Then, the CDF of ’yé?i)if is given by

Fo(t)=(1—-e 7o)ult—T) (2.29)

Yo ;
S,'L"{

Furthermore, given that ¢(Dys) = [y, the conditional CDF of vff%) is given by

E o (tle(Dyr) = ) = (1 — e 7 ) (2.30)
i}(\/I’D
In addition, we need the CDF of %(I”)Z* " form=1,---,M —1 to evaluate end-to-end

ergodic capacity. Unfortunately the computation of the end-to-end ergodic capacity
based on the CDFs above is not mathematically tractable. Therefore we assume that

the Relay i, is randomly selected among all the relays in D,,, and use ’yi(m;mH, the

SNR of the link 4,, — 4,11, instead of %(;n)l o the SNR of link ¢, — ¢y, ;. The CDF
)

Im+1

of %(Zl is given by

Fon (t)=1—e pm)ult—T) (2.31)

Pyim’im-kl
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With the above assumption, the CDF of the end-to-end SNR, T', given that ¢(Dy,) =

lpr, is given by

. 0 m M-—1 M
= 1= P(min(y{), 3 v ) > te(Da) = )
m=1,- ,M—2

t— 1

—(l—e )M (1—e T Zmmo )1 — (1—e P )ju(t—T)  (2.32)

The end-to-end capacity is defined as C' = 375 logy(1 + T'). Therefore, the condi-

tional CDF of C'is given by

Folyle(Dar) = ) = Fr (MY —1]e(Dar) = L)

— (1 _ 6_2(1\?;;?/71)11\4 4 (1 _ e—w# E%:_OI ﬁ)
72(M+1)y,1 I
X[1—(1—e Pu YMuy(ly—TR) (2.33)

where, as mentioned before, R = ﬁ log,(1 + T'). Using integration by parts, and
after some manipulations, the approximation on the end-to-end ergodic capacity,

given that ¢(Dy) = Iy, can be expressed as

C{apprOX\lM}

b 1
M R
— —1 ’Y>\M—
Z(k>( S G D

k=1
k k(T +1) raswoay 1 XSl k
By (BT SO R (S = (T 1
< B + () - G 5 R+ D)
(2.34)
where Ey(z) is the exponential integral function defined as Ey(z) = [7° eTftdt.
The probability of the event {¢(Dys) = l;} can be computed from
P(c(Drn) = ln)
mel
= P(c(Dy) = l|c(Dm—1) = lin—1) P(c(Dy—1) = 1) (2.35)
ln—1=1
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where P(c(Dy) = 1) and P(c¢(Dp) = ln|c(Dm-1) = lyp—1) for any m (1 < m < M)
were derived previously. Now the approximation on the end-to-end ergodic capacity
can be obtained from

Ly

Oapprox = Z P(C(DM) - lM)O{approx\lM} (236)

=1

2.4.2 Approximation of the Effective Ergodic Capacity

In the above we derived an approximation C‘approx on the end-to-end ergodic capacity.
However, it is possible that the transmission from the last Relay 73, to D fails, and no
reliable information is delivered to D. The computation of C’approx does not exclude
this scenario. Therefore, we adopt the concept of effective ergodic capacity, which is
defined as the average spectral efficiency for end-to-end successful transmissions [72].
Since R = ﬁ log,(1 4+ T) is the spectral efficiency required to successfully decode
the message, the average effective ergodic capacity is calculated within the range
of [R,o0) instead of [0, 00). Therefore, only successful end-to-end transmissions are
included in the calculation. The approximation for the end-to-end effective ergodic
capacity, given that ¢(Dys) = Iy, can be expressed as

o

éfgpprox\lM} = / Ry dFC(y|C(DM) = lM)

y:
= R[L— (1 — ¢ a1 )]

1 T ) - (Do Dker B 5 | i T+1
—me Z( >(—)€ By ( (. /\—i+—)( +1))

(2.37)

Finally, the approximation on the end-to-end effective ergodic capacity is obtained

from

Ly
Cob e = D P(e(Dar) = L) Ol roniing) (2.38)
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2.5 Numerical Results

In this section we present our numerical results from analysis and compare to those
obtained from simulation. Moreover, we compare the proposed hop-by-hop relay se-
lection strategy to optimal and ad-hoc relay selection strategies in [33] in terms of
outage probability.

In Figure 2.2, we show the outage probability vs. average SNR? for the case that
M = 3 (4 hops), 02 = 1, \,, = 1, and a target rate of C = 2/(M + 1) bps/Hz. We
compare the outage probability of hop-by-hop relay selection strategy with the results
from optimal and ad-hoc strategies. As expected, under the same relay distribution
(L1, Lo, L3), optimal relay selection strategy has the lowest outage probability, and
hop-by-hop relay selection strategy outperforms ad-hoc relay selection strategy. It
can be seen that for hop-by-hop relay selection strategy, as we increase the number of
relays in the first and last clusters the performance improves significantly. This effect
can be explained in terms of the number of links available for each hop. In particular,
in the first hop the diversity order is Ly, while in last hop it is ¢(Dys) = lys. For any
hop m between two relay clusters, the link with the highest SNR among [,,, L, +1 links
is selected. When all relay clusters have the same number of relays, it can be seen that
from the source to destination, the last hop is the bottleneck hop, followed by the
first hop which is the second bottleneck. Therefore, increasing the number of relays
in clusters RC; and RC,; can improve the performance. In contrast, ad-hoc relay
selection strategy does not have this characteristic. Even if we do not consider the last
two hops, for any hop m excepting the last two hops, ad-hoc relay selection strategy
selects the link with the highest SNR among L,,; links. When L,,;; varies with m,
the hop with the smallest number of links becomes the bottleneck hop. Increasing

the number of relays in the first and last clusters will not only decrease, but rather

3 Average SNR is defined as 10 log(PS)\m/U%).
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increase the outage probability. Moreover, we can see that hop-by-hop relay selection
strategy with (Lq, Lo, L3) = (6,2,7) outperforms optimal relay selection strategy
with (Ly, Lo, L3) = (5,5,5). Finally, the results from analysis closely match those

from simulation verifying the accuracy of our analysis.

10" ——@
-1
10
-2
107 e
g -+-optimal (L,,L,,L,)=(5,5,5)
§ 10_37 —+-optimal (L,,L,,L,)=(6,3,6)
3 ——optimal (L,,L,,L,)=(6,2,7) k
o —.—..hop-by-hop (analysis) (L1 ,L2,L3)=(5,5,5)
- . ¥
qé, 10 4 ---hop-by-hop (analysis) (L1 ,L2,L3)=(6,3,6)
5 ——hop-by-hop (analysis) (L1 ,L2,L3)=(6,2,7)
o) 5 O hop-by-hop (simulation) (L1,L2,L3)=(5,5,5)
10°F | A hop-by-hop (simulation) (L ,.L,,L)=(6,3.6)
© hop-by-hop (simulation) (L1,L2,L3)=(6,2,7)
10—57 - -ad-hoc (L,,L, L)=(5,5,5)
~-ad-hoc (L,,L,,L)=(6,3,6)
——ad-hoc (L1 ,L2,L3)=(6,2,7)
107 ' ‘

0 5 10 15
Average SNR (dB)

FIGURE 2.2. Outage Probability vs. Average SNR with different relay distributions.

As mentioned previously, when the clusters have the same number of relays, the
bottleneck of hop-by-hop strategy is in the last hop, since the diversity order of the
last hop is ¢(Dys) = lp. As mentioned in [33] that for optimal relay selection, the first
hop and the last hop are the main constraints for outage probability. In Figure 2.3,
we consider (Lq, Lo, L3) = (5,5,5), and A\, = A for m =0,--- | M — 1, where M = 3.
We then plot the outage probability vs. 101log(Ay/A). As we can see in the figure, as
Ay increases, the outage probability of hop-by-hop strategy approaches that of the
optimal strategy. That shows that when the channel gains (or average SNR) of the
last hop increases, the hop-by-hop strategy can achieve the same performance as the
optimal strategy. The figure also shows that the ad-hoc strategy cannot achieve the

same performance even for large channel gains in the last hop.
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FIGURE 2.3. Outage Probability vs. different channel gains of last hop.

A key challenge in the implementation of the cooperative relay systems is that
in a practical system the exact CSI is not available. In mobile systems, the channel
coefficients are time-varying due to Doppler shifts. That is, the CSI collected for
relay selection may be different from the instantaneous CSI at the instant of relay
transmissions. This affects the system performance. Denote by ﬁg”";; the CSI at relay
selection time, and by hgﬁ% the CSI at relay transmission time. According to [73], to
model the channel state information uncertainty, we adopt a first-order autoregressive

model given by

B = phy + V1= PPy (2.39)

where jo”g ~ CN(0, \,) is independent of hgﬁ%.

The parameter p is the correlation coefficient between ;LX'% and hgf%, which can be
determined from Jakes’ model, [74], namely p = Jo(27 f4T4), where f; is the Doppler
frequency and T} is the time delay between relay selection and transmission*. Clearly

the time delay Ty will be significantly larger for the optimal strategy than for the

4We note that the model in (2.39) is also suitable to represent the CSI estimation errors [75].
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proposed hop-by-hop method. Therefore, for a fair comparison, the value of p for the
optimal strategy should be chosen to be smaller than that for the proposed method.
However, to determine the exact value of time delay and p, one must carefully examine
the specific wireless technology involved. Therefore here we take a very optimistic view
of the optimal strategy and assume that it has the same value of p as the hop-by-
hop method. As the numerical results show, even under this scenario, the hop-by-hop
method outperforms the optimal strategy.

In Figure 2.4, we show the simulation results for a four-hop network with L; = 3,
1 =1,2,3 as well as a seven-hop network with L, = 3,7 = 1,2,--- ,6 for the cases
of perfect CSI and imperfect CSI with p = 0.95. In the case of perfect CSI, both
optimal and hop-by-hop strategies have almost no performance loss as the number
of hops increases from four to seven. However, in the case of the ad-hoc strategy, the
seven-hop network has a higher outage probability than the four-hop network. In the
case of imperfect CSI, the hop-by-hop strategy has almost no performance loss as the
number of hops increases from four to seven. On the other hand for both optimal and
ad-hoc strategies, the outage probability increases. Moreover, in the case of imperfect
CSI, the hop-by-hop strategy outperforms the optimal® and ah-hoc strategies. In
particular, for an outage probability of 1072, the hop-by-hop strategy outperforms the
optimal strategy by nearly 4 dB in SNR and this improvement increases for smaller
outage probabilities. The reason for this improvement is that the path selected by the
optimal strategy may fail at transmission time due to the fact that the (outdated) CSI
at the time of transmission may be significantly different from the CSI used for relay
selection, although a working path may be available at the time of transmission. In
contrast, in the hop-by-hop method relays are not pre-selected but on a hop-by-hop

basis right before transmission.

5Note that the optimal strategy is only optimal in the case of perfect CSI.
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FIGURE 2.4. Outage Probability vs. Average SNR with p.

Figure 2.5 shows the end-to-end ergodic capacity vs. the average SNR for networks
with different number of relays. It can be seen that for small values of SNR, the
increased diversity resulting from a larger number relays improves the ergodic capac-
ity. However, as SNR increases the effect of the higher diversity diminishes and the
ergodic capacities are the same for different number of relays. Moreover, at low SNR
values, a higher required rate R leads to a lower ergodic capacity. This is due to the
fact that for low SNR values and a large rate R, the decoding sets are likely to be
empty, and therefore, the ergodic capacity is nearly zero. The figure also shows that
the approximation derived from analysis closely matches the results obtained form
simulations.

In Figure 2.6 we show the effective ergodic capacity vs. average SNR for different

number or relays. The same conclusions as those for Figure 2.5 can be drawn.
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FIGURE 2.5. End-to-End Ergodic Capacity vs. Average SNR.
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Chapter 3

A Novel Hop-By-Hop Relay Selection
Strategy for Multi-hop Relay Networks

3.1 Introduction

A key challenge in the implementation of the cooperative relay systems is that in a
practical system the exact CSI is not available. This problem is further exacerbated
for strategies which need to collect the CSI of all or most of the links before they
calculate a path, as in the case of optimal [33] and last-n-hop [34] relay selection
strategies, specially when the number of hops increases.

In this chapter, we propose a hop-by-hop relay selection strategy for multi-hop DF
networks. In each relay cluster, relays that successfully decode the message from the
previous hop form a candidate set for relaying. The relay in this candidate set which
has the largest number of channels with an acceptable SNR level to the relays in the
next hop is selected for retransmission. Therefore, relay selection is only based on
the CSI of the channels in the following hop. Hence this method does not require a
CC and can be implemented in a distributed manner. We analyze the performance
of the proposed method in terms of end-to-end outage probability in both perfect
and imperfect CSI scenarios and show that the results closely match those obtained
from simulation. We also compare our results with those from ad-hoc and optimal
relay selection [33], and show that in the case of perfect CSI the results are close to
the optimal relay selection and in the case of imperfect CSI, the proposed method
outperforms optimal relay selection. Moreover, our method outperforms ad-hoc in
both perfect CSI and imperfect CSI cases.

Notations: Our notations and some of our modeling assumptions for this chapter

are introduced here. S, RC,,, and D refer to source, relay cluster m, and destination,
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respectively. R\™ denotes relay i in the mth relay cluster. hf:% and ”y/({:g denote the
instantaneous CSI and the instantaneous SNR of link A — B of hop m, respectively.
And we let gfﬁ% £ |h§£g|2. We denote the transmit power of each node by P; and the
noise random variable at receiver B by ng. CN(u, 0?) denotes the circularly symmetric
complex Gaussian distribution with mean p and variance o?.

3.2 System Model

As shown in Figure 3.1, We consider a multi-hop wireless relay network consisting
of one source (S), one destination (D), and M relay clusters (RC,,, m = 1,--- , M)
located between the source and destination. Each relay cluster RC,, includes L,,
single-antenna half-duplex relay nodes. There are totally M + 1 hops (from hop 0 to
hop M) from S to D. We denote the first hop from S to RC; as hop 0, RC; to RC; as

hop 1, and so on. We assume ng ~ CA(0,02), and for each hop m, hg’g ~ CN(0,\).

RC,
R RCy
/ =
RC]. " O \\ f,O \\
) \

Hop O Hop 1 Hop M

FIGURE 3.1. System Model of Multi-hop Relay Networks.

The instantaneous SNR of link A — B at hop m is given by

YW = Phyg /02 = 790 (3.1)

where 5 = P;/02.
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Reactive DF relaying scheme is used where in each relay cluster only a single relay
is selected for retransmission. The proposed relay selection strategy is as follows.
At the first hop, S broadcasts its signal to the first relay cluster (RCy). At any hop
m=1,2,---, M —1 the relays in RC,,, which are able to correctly decode the received
signal form a decoding set denoted by D,,. The decoding set, defined formally in
(3.3), consists of all those relays whose SNR exceeds a predefined threshold 7. Each
relay in D,, estimates the channel coefficients from itself to all the L,,; relays in
RC,,41, computes the corresponding instantaneous SNRs from (3.1), and compares
these SNRs to the threshold T'. For Rgm) in D, let Nl-(m) denote the number of
channels to relays in RC,,, 41 for which the instantaneous SNR exceeds T'. RE”” now
starts a timer inversely proportional to Ni(m). RZ(:”) whose timer expires first has the
largest number of “good” channels, i.e., i* = arg max; N\, and will retransmit?. All

the other relays in D,, hear this transmission and remain silent. We define

N 2 max{N™:i € D,,} (3.2)

max

We should point out that if NI(IIZ,)( = 0, then outage is declared. Finally at the last hop,
the relay in Dy, which has the highest instantaneous SNR is selected for transmission
to D.

Denote by C' the required end-to-end spectral efficiency in bps/Hz. Then for m =
1,2,--- , M, D,, consists of those relays whose link capacity from the previous stage

exceeds C), i.e.

. m—1 . m—1
Do ={j 3777 loall FT > 0 = {j Al > 200400 1) (3.3)
where %(0)] = vé?} is the SNR from S to Rg-m) in RCy, and form =2,3,--- | M, %(ffbj_l)

is the SNR from selected REI"‘” € RC,,_1® to R;m) in RC,,,. Then the SNR threshold

IThis is the minimum SNR required for correct decoding of the message.
2A small randomization can be introduced into the timer to avoid collisions in the case of ties.
3This relay has the largest number of SNR qualified channels to the relays in RCp,.
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T is defined as T 2 2M+DC _ 1 1In the Sections 3.3 and 3.4 we derive the outage
probability of the proposed method for perfect and imperfect CSI, respectively.

3.3 Outage Probability in the Case of Perfect CSI

When CSI is perfect, the CSI used in relay selection is the same as the CSI at the
time of retransmission. Therefore for any hop m = 1,2,--- , M — 1, the number of
relays in D11 is equal to NI Let ¢(D,,) denote the cardinality of the set D,,, and
let O, = {c(D,,) = 0}, i.e., O, is the event that no relay in the nth cluster can decode

the message, and Oy, is the event that destination D cannot decode the message.

Then for the end-to-end outage event O we can write

P(O) = P(UMH10,) ZP (UMALO, |e(Dy) = 1) P(ce(Dy) = 1)

11=0
P(O)) +ZP (UMHLO,e(Dy) = 1) P(e(Dy) = 1y) (3.4)
=1
Clearly, we have
PO) =(1—¢ )b (3.5)

Moreover, we can calculate the probability that there are [ relays in Dy, which is

Ple(p) =) = ()@ = e Fpe (3.

Now what we need to calculate is P(UM! O, |e(Dy,) = 1) for any 1 <m < M.
For 1 <1, < L,,, we have
P(UpZ10nlc(Drn) = L)

=P(Omt1|c(Din) = ln)
Lopyy1

+ Y PO 00e(Diit) = bt ) P(e(Dit) = b [e(Din) = 1) (3.7)
m+1 1

Note that in the above

P(Osi|e(Dn) = ln) = P(c(Dpy1) = 0le(Drn) = 1)
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Therefore we need to evaluate P(O,,41|c(Dyn) = ln) and P(¢(Dips1) = lng1|c(Din) =
L)

Form = 1,2,--- M — 1, P(Oy41|c(Dy,) = 1) is the probability that from any
relay in D,,, the SNRs of all L, links to the relays in RC,,,., are below the threshold

T. Therefore,
P(Onit|e(Dyn) = 1) = (1 — ¢ P )imbma (3.8)

Similarly, for the last hop (when m = M), since the relay in Dy, with the highest
SNR among the ¢(Dys) = [js links is selected for retransmission, outage occurs when

the SNR of all these [,; links are below the threshold 7. Therefore,
P(Orrsle(Dar) = lar) = P(max{2{1'} < Tle(Das) = lar) = (1 = ¢ Pt ) (3.9)
1€Dpy ’

Let Algm) denote the event that from a relay in D,,, there are k channels to relays
in RC,,,+1 whose instantaneous SNRs are above the threshold 7', and let B,gm) =

fﬁ;é Al(,m ). Then we have

L, __T __T _
P(AU™) = ( ) (e (1 = e 5y (3.10)

Also P(B{™) = 3521 p(Al™).

To evaluate P(c¢(Dyyi1) = lms1|c(Di) = 1), we note that there must be [ (1 <[ <
ln) relays in D,,, which have [,,, 1 channels to relays in RC,, .1, whose SNRs exceed the
threshold T', while the remaining [,,, — [ relays in D,,,, have fewer than [,,,; channels
with SNRs above the threshold 7T'. Therefore we can write

bm 77 ! I L
P(e(Ds1) = bt |e(D) = 1) = 3 (;”) P [P (3.11)
=1
Finally by putting(3.5) (3.6), (3.8)-(3.11) into (3.4), we get the outage probability for

the case of perfect CSI.
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3.4 Outage Probability in the Presence of CSI Uncertainty
In mobile systems, the exact CSI is not available. Therefore, the CSI used for relay
selection may be different from the CSI at the time of retransmission. This implies
that the relay selected for retransmission may not satisfy the criterion of the relay
selection strategy, which would degrade the outage performance of the relay selection
strategy.

Therefore, in this section we evaluate the performance of the proposed strategy in
the presence of uncertainty in the CSI.

Similar to (2.39), we denote by iz&m]% and hXt% the CSlIs at the instants of relay
selection and relay transmission, respectively. To model the CSI uncertainty, we adopt

a first-order autoregressive model given by

W = ph{h + V1= PPy (3.12)

where w(;g ~ CN (0, \,,,) is independent of fzgm%

To evaluate the outage probability in this case we again start with (3.4). We first
consider the transmission from S to RC; at hop 0. Since S simply broadcasts its mes-
sage to all the relays in RC; without any CSI collection or relay selection procedure,
CSI uncertainty is not an issue here. Therefore P(O;) and P(c¢(D;) = l1) are exactly
the same as in the case of perfect CSI.

Next, to evaluate P(UM*! O, |c(D,,) = 1,,) forany 1 <m < M and 1 < I, < L,
we use (3.7) for which we need to compute P(Oyi1|c(Dy,) = ly,) for 1 < m < M,
and P(¢(Dpmy1) = lpns1|c(Dp) = ly) for 1 < m < M — 1. We start by evaluating
P(Onsi1|e(Dy) = 1y) for 1 < m < M — 1. When 1 < [, < L,,, one relay, say

RZ(-In) € D,,, among these [, relays is selected for retransmission. In this case the
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outage probability in this stage can be expressed as

P(Om-i-l‘c(pm) = lm)
L1
= 3 PleDur) = 0le(Dori) = e, (D) = )

m+1 1
X P(¢(Din41) = lns1|e(Din) = In)

+ P(e(Dysr) = 0[c(Di) = 1)

= ) i: P(c(Dyy1) = 0|C(15m+1) = l~m+1)P(c(2~)m+1) = Zm+1|C(Dm) = 1)
+ P(c(Dit1) = 0c(Diy) = L) (3.13)

where D, denotes the decoding set assumed in RC,,.; when REI”) is selected, which
might be different from the actual decoding set D, formed after transmission from
Rl(-ln). To briefly explain (3.13), we note that if ¢(D,,41) = 0, then an outage is
declared and no retransmission is attempted at this stage. On the other hand, when
c(f)mﬂ) > 0, an outage occurs if after retransmission, no relays in relay cluster RC,,, 11
can decode the message, i.e., ¢(Dp,41) = 0.

Similar to (3.11), when 0 < l~m+1 < Lyi1, we can write

lTYL

PleBst) = lnealen) = 1) = 3 (17 ) [Peag )] [Pse )] s

=1

and similar to (3.8), we have
P(c(Dysr) = 0|c(Drn) = L) = (1 — e~ 7 )imbms (3.15)

Since CSI used for relay selection is imperfect, it is possible the actual decoding set
formed after transmission is actually an empty set. With some thought it can be seen

that

P(c(Dmi1) = 0|C(1~)m+1) = l~m+1)

= [P(\") < TIZ) > T+ [P(h) < T < T))Emsa—tnts (3.16)

i*.J
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The following lemmas whose proofs are given in Appendix D and E are used to

evaluate the two probabilities involved in (3.16).

Lemma 6. P(’yﬁ? < T|7Z-(f? < T) is given by

L e 7 [Q1( \/ W,p\/ — @ p\/ . \/ )]

1—e T

(3.17)

o2 4a2
where Q1(a,b) = [ we” e Io(ax)dzx is the first-order Marcum Q-function [76].
Lemma 7. P(fyl(m] < T]’yZ 5 >1T) is given by

P(") < TI5" > T)

2T 2T 2T 2T
= Ql(\/(l — Pz)/}/)\m?p\/(l _ p2),7)\m) - Ql(p\/(l _ p2)’7)\m7 \/(1 — pz)i/)\m>

(3.18)

Finally for the last hop when m = M, and for 1 < I, < Ly, according to Eq. (8)

in [25], we have

lm—1 lM 1 1 (14T
P(0M+1|C(DM) = ZM) — lM Z < . >(_1)31 n 8(1 — €(1+57p25)’7>\M> (319)
s=0

Next, we need to evaluate P(¢(Dys1) = lms1|c(Dm) = lyn). When 1 < [, < L
and 0 < lyy1 < Lys1, P(¢(Dit1) = lns1|e(Dy) = 1) can be written as

P(c(Dm1) = lnia|c(Dm) = )

Lm+1

= Y P(e(Pii1) = bni1|e(Dimi1) = bns1, (Do) = L)
l~m+1:1
X P(C(ﬁm—i—l) = im+1|c(Dm) = lm)
Lm+1
= Z P(c(Dmy1) = lm-i-l‘c(’Dm-H) = ly11) P(c(Dimy1) = lmy1]e(Di) = 1) (3.20)
Zm+1:1
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in which P(¢(Dpy1) = lng1|c(Dp) = L) is calculated in (3.14) and P(c(Dpyt) =

lm+1|c(1~7m+1) = l~m+1) can be derived as

P(c(Dmi1) = lm+1|c(1~)m+1) = Zm+1>

min{lm+1,l~m+1} Z )
_ m+
- ("

k=max {l;m+1—(Lm+1 —l~m+1 ),0}

x [P(\7) > TIFE > T)FIP(E < TS > T))fmr =

L1 — lm
x (T PR > TR < 1)
lm+1 —k

x [P(yi") < T3 < T))Emtr—tmsa=(mia=h) (3.21)

We would like to note that (3.16) is a special case of (3.21) when [,,,; = 0. The
probabilities in (3.21) are evaluated from Lemmas 6 and 7.

From Lemmas 6 and 7, we can evaluate the left hand side of (3.16) and (3.21). Then
using (3.13) (3.16) (3.19) and (3.21) into (3.7), we get P(UN! O, |c(D,y,) = 1,,) for
the case of imperfect CSI. Then the end-to-end outage probability can be computed
from (3.4).

3.5 Numerical Results

We start by comparing the complexity of our proposed method with that of optimal
and ad-hoc relay selection strategies. Optimal relay selection requires the CSI of all
the links to be collected by a CC before the best path can be selected. The total
number of CSIs in this case is Ay = L + Ly + ZM 'L mLm+1. In the proposed
method the number of CSI needed to select the relay in RC,, (from the set D,,),
(m=1,2,--- M — 1) is I, Lyy1, and for the last hop it is [5;. Therefore the total
number of CSIs needed is Ay = [y + ZM 1l mLmi1. Clearly Ay < A;. In cases
when channel conditions are not favorable we have [,,, << L,, and Ay << A;. More
importantly however, the proposed method is a hop-by-hop relay selection strategy.

It does not require a CC for end-to-end path selection and therefore its algorithmic
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complexity and communication overhead are significantly lower than optimal relay
selection. In the ad-hoc relay selection strategy the total number of CSIs needed for

relay selection is Ay = ZM L,,, which is much less than our proposed method.

m=1
However, as shown below, the performance of the ad-hoc strategy is significantly
inferior to our method.

It is not possible to determine the time delay between relay selection and transmis-
sion without careful examination of the specific wireless technology involved. Clearly
the time delay for optimal relay selection will be significantly larger than that of our
proposed method and ad-hoc relay selection since relay selection and transmission in
optimal relay selection is not on hop-by-hop basis. However, in the results presented
here we take a very optimistic view of optimal relay selection and assume that it has
the same time delay as hop-by-hop relay selection strategies. Therefore we compare
our results with those from optimal relay selection for the same value of p. As the
numerical results for the case of imperfect CSI show, even in this scenario, our method
outperforms optimal relay selection. The reason for this improvement is explained in
the following when we discuss the figures. However, for fair comparison, the value of
p for optimal relay selection should be smaller than that for the proposed method
resulting in even larger improvements for our method over optimal relay selection.

In Figure 3.2, we show the outage probability vs. SNR for 4-hop (M = 3) relay
networks, where SNR is defined as 4 = P,/0?, and we have assumed that \,, = 1. We
assume o2 = 1, and a target rate of C' = 2/(M + 1) bps/Hz. We compare the outage
probability of our proposed relay selection strategy with the results from optimal
and ad-hoc relay selection strategies in the case of perfect CSI. When (L1, Lg, L3) =
(5,5,5), all relay clusters have the same number of relays. As we can see, optimal
relay selection has the lowest outage probability, but the outage probability of our

proposed method approaches and converges to that of optimal relay selection at high

41



SNR region. Meanwhile, ad-hoc relay selection has a much higher outage probability

compared to our proposed method.
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FIGURE 3.2. Outage Probability vs. SNR with different relay distributions.

In the optimal relay selection strategy in [33], all relay clusters have the same
number of relays, the first hop and the last hop are the main constraints for outage
probability. In our proposed method, in the first hop the diversity order is L, while
in last hop it is ¢(Dys) = lp. For any hop m between two relay clusters, there are
Iy L1 links to be considered for relay selection. Therefore, in this case the last hop
which has the smallest diversity order becomes the bottleneck. As SNR increases,
with high probability, all relays in the last relay cluster are included in the decoding
set. As a result the last hop has the same diversity order as the first hop. This is
the reason that the outage probability of the proposed method approaches that of
optimal relay selection at high SNR region. When (Lq, Lo, L3) = (5,3,7), we can
see that both optimal relay selection and our proposed method have lower outage
probabilities compared to (Ly, Lo, L3) = (5,5, 5) case, since the diversity order of last

hop increases, Unlike optimal relay selection and our proposed method, ad-hoc relay
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selection has even higher outage probability compared to (L1, Lo, L3) = (5,5,5) case.
For ad-hoc relay selection the diversity order of hop m is L,, and reducing L, from 5
to 3, causes a bottleneck at this hop resulting in higher outage probability.

In Figure 3.3, we set (L1, Lo, L3) = (5,5,5). We also use the same parameters as
in Figure 3.2 except that we consider both perfect CSI and imperfect CSI cases for
comparison. In the case of perfect CSI, as we discussed above, the outage probability
of our proposed method approaches that of optimal relay selection at high SNR
region. When p = 0.99, it is clear that our proposed method has the lowest outage
probability among the three relay selection strategys. When p reduces from 0.99 to 0.9,
the difference between outage probabilities of the proposed method and optimal relay
selection is even larger. The reason is that in the case of imperfect CSI, optimal relay
selection does not fully explore the broadcast nature of the relays. Once the path
from source to destination is selected, all the relays participating in transmission
are determined. In the case of perfect CSI, this path is the best path. However,
between any two relay clusters, one pair of relays and their link are selected and fixed
for the path. When this link is down due to the fact that the CSI at transmission
time is different from the CSI that was used for path selection, there is no back-up
channel available and end-to-end outage occurs. In contrast, in our proposed relay
selection, relays are not pre-selected globally but on a hop-by-hop basis right before
transmission. For any hop m (m = 1,2,--- M — 1), the best relay selected in D,,
transmits to all the relays in RC,, 1. All the relays in RC,, 1 which are able to
correctly decode the message form D,,,; are candidates for forwarding the message.
Due to this broadcast nature of relays at every hop, our proposed method is less
vulnerable and more robust to imperfect CSI issue.

In Figure 3.4, we plot the outage probability vs. p for (L1, Lo, L3) = (5,5, 5). We also

use the same parameters as in Figure 3.2 except that ¥ = P, /02 = 15 dB. In addition
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FIGURE 3.3. Outage Probability vs. SNR in perfect CSI and imperfect CSI cases.

to the proposed method, the optimal and the ad-hoc relay selection strategies, we

have plotted the outage probabilities for two other simple relay selection methods.
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FIGURE 3.4. Outage Probability vs. p.

The “random relay selection 1”7 refers to a method in which a random end-to-end

path is selected for transmission. In other words, in each relay cluster, one relay

will receive, decode, and retransmit to the selected relay/destination in the following
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stage. Since all the relays are randomly selected without considering any CSI/SNR,
there is no imperfect CSI issue. The performance of this scheme is the same as the
case when there is only a single relay in each stage. For an M + 1-hop network, the

end-to-end outage probability is given by

M+1

P(Opat) =1= ) [1 = P(Oy)]

m=1
M+1

T
=1-) e P (3.22)
m=1

The “random relay selection 2” refers to the method where in each relay cluster, the
relays which are able to correctly decode the received signal from the previous stage
form a decoding set, and one relay among them is chosen at random to retransmit to
relays/destination in the following stage. The end-to-end outage probability of this

method can be expressed as

P(Oyrs2) = P(U%:?On)

= P(O,) + P(UMH'O,|c(Dy) > 0)P(c(Dy) > 0) (3.23)
in which P(0,) is given in (3.5). P(c¢(D1) > 0) can be directly calculated as

P(c(Dy) > 0) =1 — P(O))

__T
=1—(1—¢e )k (3.24)
For any 1 <m < M,
P(Up 5011 0nle(Dy) > 0)
= P(Ons1|c(Dp) > 0)
+ P(UMEL O, e(Dyi1) > 0)P(c(Dypyr) > 0le(Dy) > 0) (3.25)
in which
P(Oir|e(Dy) > 0) = (1 — e 5w )Lms1 (3.26)
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and

P(c(Dppy1) > 0le(Dy,) > 0) =1 — P(Opya|c(Dyy) > 0)

=1 — (1 — ¢ Tom )Lt (3.27)

And for the last hop, one random relay in D), is selected to transmit to D, the

diversity order is one, and we have

P(Oprai|e(Dyg) > 0) =1 — ¢ Pt (3.28)

When p = 0, the instantaneous CSI at the time of relay transmission is unrelated
to the instantaneous CSI at the time of relay selection. In the optimal relay selection
strategy, this is equivalent to the scenario that a random end-to-end path is selected
for transmission, which is the same as “random relay selection 1”7. Similarly for the
ad-hoc method, p = 0 is equivalent to ‘random relay selection 1”. Figure 3.4 verifies
that at p = 0, these three methods have the same performance. In contrast, when
p = 0, the proposed method would be the same as “random relay selection 2” and this
is also verified in Figure 3.4. As p increases, the outage probabilities of the optimal,
ad-hoc and the proposed methods are reduced. However, as the figure shows, the ad-
hoc strategy can never achieve the same performance as the proposed method, and
the optimal strategy can only achieve the same performance as our proposed method
when p = 1. Figure 3.4 also shows that for values of p < 0.8, the improvement of
the outage probability vs. p is very slow and that acceptable performance can only
be achieved for values of p close to 1. This trend is also valid for other configurations
of the network. From figures such as Figure 3.4 we can obtain the minimum value
of p which guarantees an upper bound on the resulting outage probability. Using the
Jakes’ model, this can then be translated into an upper limit on the time duration

between CSI measurement and relay transmission.
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In Figure 3.5, we show the results of a 4-hop (L1, Lo, L3) = (3,3, 3) network and a 7-
hop (L1, Le, L3, Ly, Ls, Lg) = (3,3, 3,3, 3, 3) network in perfect CSI case and imperfect
CSI (p = 0.90) case, respectively. In the case of perfect CSI, both optimal relay
selection and our method have almost no performance loss as the number of hops
increases from 4 to 7. However, it is clear that for ad-hoc relay selection, the 7-
hop network has a higher outage probability than the 4-hop network. In the case of
imperfect CSI (p = 0.90), our method has almost no performance loss as the number
of hops increases from 4 to 7. Therefore, in the case of imperfect CSI, our method is
robust to increases in the number of hops in the network. However, for both optimal
relay selection and ad-hoc relay selection, the 7-hop network has a higher outage

probability than the 4-hop network.
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FIGURE 3.5. Outage Probability vs. SNR with different number of hops.
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Chapter 4

Decode-and-Forward Relay Selection with
Imperfect CSI in Two-hop Cognitive
Relay Networks

4.1 Introduction

In this chapter!, we consider cognitive relay networks with imperfect CSI under in-
terference power constraint. Reactive DF and ORS are assumed whereby SU relays
that successfully receive and decode the message from the SU source form the can-
didate set for relaying, and the best relay among them is selected to retransmit to
the SU destination. We investigate the performance of DF-ORS in terms of outage
probability of the SU and the interference probability at the PU. In order to allow the
secondary network to back-off its peak transmit power, two power margin factors are
considered for the SU source and relays. Numerical results show that with the proper
selection of the power margin factors the desired values of outage and interference
probabilities can be achieved. The results here can also be used to select other system
parameters in order to achieve the desired system performance.

Notations: Here we introduce the notation used in the rest of the chapter. S, P,
R(k) and D refer to SU source, PU (receiver), relay k, and SU destination, respectively.
ﬁA,B denotes the imperfect channel coefficient for link A — B. hap denotes the
current CSI of link A — B. 4 g and 4 p denote the imperfect SNR and the current
SNR of link A — B, respectively. We denote by P, the transmit power from node A.
CN (i, 0%) denotes the circularly symmetric complex Gaussian distribution with mean

p and variance o2, and Exp(1/)) denotes an exponential distribution with mean \. We

1Sections of this chapter previously appeared as Hui Sun, Mort Naraghi-Pour, Decode-and-Forward Relay Selection
with Imperfect CSI in Cognitive Relay Networks, at the 2014 IEEE Military Communications Conference (©2014 IEEE.
It is reprinted by permission of IEEE.
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use the notations fx(-) and Fx(+) to refer to the probability density function (PDF)

and the cumulative distribution function (CDF') of random variable X, respectively.

4.2 System Model
Consider an SU in a cognitive relay network with a single source and destination and

a set of K relays as shown in Figure 4.1.

FIGURE 4.1. System Model of Two-hop Underlay Spectrum Sharing Cognitive Relay Net-
works.

For any link from node A to node B, the received signal at B is given by
B8 = haBTA + nB (4.1)

where x5 is the transmitted symbol from A, ng ~ CA(0, 03) is the noise random vari-
able at node B. We assume that the noise variables at all the receivers are iid at all SU
relays. All channel coefficients are also assumed to be independent. For transmitter

A and receiver B, the channel coefficient hy g ~ CN(0,\sp) wWith Aap = (C%—SB)*",

where 7 is the path-loss exponent and dj p is the distance between A and B, and dj is

the close-in reference distance. Hence the channel gain ga g = |hap|? ~ Exp(1/AaB)

with PDF fy, .(z) = L5 Assuming that the relays are approximately equidis-

AAB

tant from the SU source, the SU destination and the PU. Therefore, Asrx) = As g,

49



AR(k),0 = Ar,D, and gy p = Agp, for k =1,--- , K?. The instantaneous SNR of link
?fog.

Let I, denote the maximum interference power that the PU can tolerate. It is

A — B, denoted by va B, is given by vap = Palhas

required that the interference at the PU receiver remain below I,. Therefore the
transmit power at S, denoted by Ps, is limited by P5|f~zs7p|2 < I, based on imperfect
S — P channel. To get the maximum SNR from source to relay, we may choose
P, = 1,/|hsp|*. However, we introduce a power margin factor o (0 < v < 1) and let
P, = al,/|hsp|?>. When transmit power at the SU source is decided, the SU source
broadcasts its data to all the relays. At this time, CSI of S — P is hgp, which may
be different from the outdated CSI hg.p.

All the relays which are able to decode the source information form a decoding
set (D). From among these, the relay which has the best relay-to-destination channel
is selected to retransmit. Also, we introduce a power margin factor g (0 < f < 1)

in order to lower the interference probability from the relays to the PU. Therefore,

2 and

for relay k in D, the retransmit power Pr(y) is given by Prpy = 81,/ |iLR(k)7p
the SNR in the link R(k) — D at the relay selection time is given by Jru)p =

Prw|hr@ypl|?/o?. From the D, we choose relay R(4) for retransmission if

i = arg max Yr(k),n (4.2)
keD

Note that the SNR in the link R(i) — D at the retransmission time is given by
Yri),D = Prey|Pr@)p|?/0p. Similar to (2.39), to model the CSI uncertainty, we adopt

a first-order autoregressive model given by

has = phap + V1 — pPwas (4.3)

where wy g ~ CN (0, A\ap) is independent of EA,B.

2This assumption is justified by the proximity of the relays to each other and their large separation from the other
entities in the network.
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4.3 Owutage Probability
Let C' denote the end-to-end spectral efficiency in bps/Hz required for the SU. Then
the set D consists of those relays whose link capacity to the source exceeds C, that
is,
D={k: 10%2(1+78Rk;)) > C}
= {k YRk > 22¢ _ 1} (4.4)

Let T £ 22¢ — 1. Then D = {k : Ysr(k) = T}. We denote by ¢(D) the cardinality of

the set D. Then outage probability can be written as
K
Pou( Z P(outage|c(D) = 1)P(c(D) =1) (4.5)
1=0

In the following, we compute P(¢(D) = 1) and P(outage|c(D) = ), respectively.

We can write

P(e(D) = 1) = / " P(e(D) = lgse = v) o, (4) dy. (4.6)

Thus we need to evaluate P(c¢(D) = I|gsp = y) and f5 . (y). Since Ps = al,/gsp, we

have

Pslhsri > alpgsr

YSR(k) = = ~ 4.7
R(k) 012% O'%QS,P ( )
Let s r = I—% Then
i zy -
P(vsr) < z|gsp = y) = P(gsprip) < ——) =1 —e “srisk (4.8)

VSR

from which and the fact that all the source-to-relay channels are iid, we get

K Ty _ Ty
Ple(D) = tlise =) = () ) (1 - e TSR RS (0
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L 7% and using (4.9) in (4.6) we get

S,P

Finally noting that f5,(7) = fy, () = 5

P(c(D) =1)
i l As,p
K\ aysrAs r Y5 RAS,R
( l ) TAsp ( TAsp | o

where B(u,v) = fol t*=1(1 —t)~! dt is the Beta function [77].
We now need to calculate P(outage|c(D) = 1). Since Prgy = B1,/Jrk)p, letting

_ I
YR,D = é, we have

- PRk|BRk,D|2 _ §Rk,D
T = — DL = gy =t (4.11)
9D 9JR(k),P

Prey|hrw pl? _ 9rR(k).D
Yy = — LD = g (4.12)
op IR (k)

When [ = 0, due to the fact that the set D is empty, P(outage|c(D) = 0) = 1. When
[ =1, there is only one relay in D, so there is no relay selection process. As a result,
CST uncertainty is not an issue since Jr(x),p and yr(x),p have the same distribution.
Define 7 = Blpgrk),D, and Yo = a]%gR(k)vp. The distributions of ;) and o)
are given by

1

2
O'D )\R,P

My~ Exp( ), Faw ~ Exp( ) (4.13)

ﬁjp)\R,D

From these the PDF and CDF of Yr(x)p = Vi(k)/Jok) are given by

)\RP 1

Firgon () = 22— o , k=12, K, (4.14)

' __TARP 2

BYR.DAR,D (T + 1)

and

1

F’yR(k),D ('Z‘) - 1 - 1 _'_ xAR,P 9 (4.15)
BYR,DAR,D
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respectively. From (4.15) we get

1
TAR,p
BAR,DAR,D

P(outage|c(D) = 1) = P(ygyp <T) =1—

= (4.16)

When [ > 1, we define A;(l) as the event that relay i from the set D is selected for

retransmission, i.e., given that ¢(D) =1,1=1,2,--- | K,

Ai(l) = {’YR(i),D = rlgleag ’VR(k),D}- (4.17)

Since we assume that all the relay-to-destination channels are 7id, each relay in the
D has the same probability of being selected for retransmission (to have the highest

relay-to-destination SNR). Therefore, P(A;(I)|c(D) = 1) = 7. Then we have

P(outage|c(D) = 1)
=" Pwrayp < Tle(D) = 1, Ai(1)) P(Ai(1)|e(D) = 1)

=1

— Py < TIe(D) = 1, A1) (4.18)

Remark 8. In order to ssimplify our notation, with some abuse of notation we drop the
conditioning on the event ¢(D) =1 from all of subsequent derivations, understanding
that when conditioning on the event A;(l), it is given that ¢(D) = l. For ezample

instead of P(vr@),p < T|c(D) =1, Ai(1)) we write P(Yre),p < T|A:i(l)).
In Appendix F it is shown that

P(’YR(z‘),D <T|A (1) =

)

fo'e) fo'e) T T 7(ﬁ’YR7D
l/ / / e (1=,rD
y 2
x=0 Jy=0 J z=0 BPYR,D(l —-p ))‘R,D

2/ prayz AR,PY =t
X [0 ( > )
(1= p?)Arp\/OYRD AR,DT + AR,pY

1 -y =z
X ————e D e RP dzdydx (4.19)
AR,DAR,P
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where Iy(-) is the zero-order modified Bessel function of the first kind. Now combining

(4.5), (4.10), (4.18) and (4.19), we get the outage probability

Pout(T)
QY RASR 1, YS,RASR
= LSRR p AISRISR je | g
TAgp ( Thsp ' 1)
n KO@s,RAs,RBﬂ n QYS RAS,R K)(1— 1 )
Y3 RASR QY3 RAS,R
—— Bl 4+ —— K - +1
+Z( ) Taer 20 T +1)
_(B;/xz’ +p2y)
N R
=0 Jy=0 J 2= OE’YRD 1_ )ARD (1—PQ>/\R,D ﬁ’VR,D
AR.PY =1 D ¢ dzdydx (4.20)

ARDZ + AR,pY )\R,D)\R,P

Finally using the first-order Marcum Q-function Qy(a,b) £ [ ze™" e Iy(az)dzx [76],

we can simplify (4.20) to

Pout(T)
QVS,RASR 1 VS RASR
= YISRASR pAISBRISR ey
TAgp ( Thsp 1
n K@”YS,R)\S,RB(1 O7s,RAS R K)(1 - 1 )
TAsp Thsp 14 RP
’ ’ BYR,DAR,D
K _ _
K\ a¥srAsR QY RAS,R
————Bl+ —"- K—-1+4+1
+Z(z> Tase 0T gy 1Y
2y 22T
1 - Q ) —
</ / S \/ = o \/ 0= P eoBinn
]_ Y -z
X ( AR.PY =1 e D e RP dydx (4.21)

AR,DT + AR pPY AR,DAR,P
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Remark 9. As indicated in (4.3) when p = 1, there is no uncertainty in the channel

coefficients. In other words perfect knowledge of CSI is available. In this case we have
P(outage|c(D) = 1)
= P(vmey,p < Tli = arg max{ypa), p})

= [P(vr@),p < T))'

1 l
= (1= ) (4.22)
BYR,DAR,D
Therefore the outage probability is given by
_ 09s,RAs,R I
Pout(T - Z 1 - TX )
R,P
Thsr & 14 Fin.oAo
K Vs.RA
< () B+ HEESE ey (4.23)
[ TAs p

4.4 Interference Probability

Interference probability is defined as the probability that the interference inflicted
upon the PU by the SU network exceeds the maximum interference power I,,. This
may come either from the SU source or from the selected SU relay. Since CSI is not
perfect, interference to the PU cannot be prevented. Let Zg denote the event that the
interference from SU source does not exceed the threshold I,, and let Zr denote the
event that the interference from the selected relay does not exceed the threshold I,,.

The interference probability, denoted by P, is given by
Py =1~ ZP )P(Zs|c(D) = 1) P(Zrlc(D) = 1) (4.24)

We now derive P(Zs|c(D) = 1). Let Ig = Ps|hs p|? denote the interference power re-
ceived at the PU from the SU source, where, as mentioned previously, Ps = o,/ |iLS7p |2
is determined using the imperfect CSI hgp. Then

2
|hs7p|2 gs,p
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There will not be any interference from the SU source to PU if Iy < I,, which is

equivalent to agsp < gsp. Thus

P(Zs|e(D) = 1)

o0 z1
- / fgs,P,és,p($2ax1|C('D) = l) dxrodxy
x1=0 Jx9=0

~ fgspésp(gj%xl)
) =1 T, =x dxodx 4.26
/x1 0/$2 . \QSP 2, 9s,p 1) P(c(D) — l) 20T ( )

Now we have
P(c(D) = llgsp = x3,gsp = 1) = P(c(D) = l|gsp = x1) (4.27)

which is given in (4.9). The distribution of gsp conditioned on gsp, follows a non-

central chi-square distribution with 2 degrees of freedom given by [73]

—(z2+ 2z ) 2
1 o OrPasp .[0(2— VP T20 (4.28)

Jas plgs.p (T2|71) = (1= p)Asp (1—p?)Asp

From (4.28) and the fact that gsp ~ Exp(1/Asp), we get

—(zatx) 2
1 e ipeys [0(2— VI T2l (4.29)

Fmotee 0220 = T3 (= s

Combining (4.27), (4.29) and (4.10) into (4.26), we have

P(Zs|e(D) = 1)

Txq _ Txq
/ / 1 —e ‘WS,RAS,R)K*I(Q a73,RAS,R )l
x1=0 Jx2=0
—(T2+T1)
(1 p )ASPIO( \/meQZl)

a- p2)>\2 (1-p?)As,p
ars, R>\S R B l Oé’Ys R>\S R K l dedl‘l (430)
T)\s P ( + - + )
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Now using the first-order Marcum Q-function Qy(a,b) = [, me_%ﬂ)(ax)dx [76],
we can simplify (4.30) to (4.31).
P(Zs|e(D) =1) =

Tx Tx

/oo (1— ¢ smisn)K( @mmsr) 1 _ =
xr1=

As.p
a%s,RAS,R a%s,RAS,R N by
0 ~Thep B(l+—TAS,P K —1+1)Asp

XH_Q“¢uEﬁ3mf¢u—§L&Q““ (4.31)

Next we evaluate P(Zg|c(D) = l). Clearly when there is no relay for retransmission

(I = 0), no interference occurs from the SU relays. Then we have
P(Zg|c(D) =0) =1 (4.32)

For [ > 0, P(Zg|c(D) = 1) is derived in Appendix G. Now using (4.10), (4.31) and

(6.30) in (4.24), and using z instead of x; we get the interference probability

Pint
o0 ___ Tz 1 = 2p2z 2z
=1- / 1—e “srisr)N o sp[] —Q , dz
ot Pt AN AT e | T Aanes)
K ) s s R \K—l(, " T rasm\l
(K) / (1 — e ISR S,R) (6 7S R s,R) oz
— Z e 7sp
l:1 l z=0 )\S,P

2p%z 2z
1-— d
X [ Ql(\/(l _p2))\S7P7\/(1 _p2)04)\S,P)] z
o0 e} y)\R7P -1 1 —y 1 —x
X l e R.D e R.p
/x:o /y:o (37/\R,D + y/\R,P) AR,D AR,P

< [1— Qu \/ ; —QZ:AR,F’ \/ - pQ;)Uﬁ)\R,P V] dyds (4.33)

We should note that when p = 1, there is no interference to the PU, i.e., P;,; = 0.

4.5 Numerical Results

In Figure 4.2 we show the relationship between outage probability and the distance

between SU and PU for the case of K = 5 relays, target rate of C' = 1 bps/Hz, 0% =
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of, = 1, and the maximum interference tolerance power I, = 10 dB obtained from
analysis and simulations. Let the distance between SU and PU be d = dsp = dgr p,
let dsg = dpp = dp, 7 = 3. The values of power margin factors a and 8 (a = f)
are chosen so that P;,,; = 0.1. As expected, larger distances between SU and PU lead
to lower outage probabilities. This is because larger distances between SU and PU
allow the SU (source and relay) to choose a larger transmit power and still satisfy
the interference threshold. Also, as expected, larger values of p lead to lower outage
probabilities. Since relay selection is based on the imperfect CSI, which is different
from the CSI at retransmission time, as p increases, it is more likely that the selected
relay is in fact the best relay. Finally the figure shows a close match between the

results from analysis and simulation.

Outage probability
o

O p=0.99 (simulation)
—p=0.99 (analysis)
s/| & p=0.95 (simulation)

1075 ——-»=0.95 (analysis)
0 p=0.90 (simulation)
&/ |-~ p=0.90 (analysis) ‘ ‘ ‘
10, 15 2 25 3 35 4
d/d,

FIGURE 4.2. Outage Probability vs. d/dy with K=5.

In Figure 4.3 we show the relationship between outage probability and the distance
between SU and PU for the case of p = 0.99, for different number of relays K. The
other parameters are the same as those in Figure 4.2. As expected larger number of

relays K lead to lower outage probabilities. As the number of relays increases, the
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diversity in the system increases leading to improved outage probability. Again we

see a close match between the results from simulation and analysis.

10 ‘ :
© K=7 (simulation)
M —K=7 (analysis)
10'f EL & K=5 (simulation)
N -—-K=5 (analysis)
o B O K=3 (simulation)
102t A Bl - --K=3 (analysis)

Outage probability
o

FIGURE 4.3. Outage Probability vs. d/dy with p=0.99.

In Figure 4.4 we show the relationship between interference probability and the
distance between SU and PU for the case of K = 5 relays, where a = f3 is set so as
to get a fixed outage probability of 0.05. The remaining parameters are the same as
those in Figure 4.2. It can be seen that interference probability decreases with distance
between SU and PU. This is due to the fact that larger distances between SU and PU
would allow the SU to have smaller power margin factors av and /3 while still satisfying
the required outage probability. Also, as expected larger values of coefficient p lead to
lower interference probabilities. The reason is that when « and [ are less than 1, for
the same outage probability, larger values of p lead to smaller @ and . Also, when p
is larger, the value of the actual channel gain is closer to the outdated channel gain.
Therefore, when actual channel gain is multiplied by the power margin factor, the
probability that this product exceeds the outdated channel gain is smaller, leading to

a lower interference probability.
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FIGURE 4.4. Interference Probability vs. d/dy with K=5.

Using the results in this chapter the systems parameters can be designed in order
to guarantee that the desired interference and outage probabilities are satisfied. For
example, for given interference and outage probabilities, from Figures such as 4.2 and
4.4 one can determine the minimum separation between the PU and the secondary

network.
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Chapter 5

Hop-By-Hop Relay Selection in Multi-hop
Relay Networks under Spectrum Sharing
Constraint
5.1 Introduction
In this chapter, we introduce a hop-by-hop relay selection strategy for multi-hop
underlay cognitive spectrum sharing systems. In each stage, relays that successfully
decode the message from previous hop form a candidate set. Each relay in this candi-
date set calculates its available transmit power and evaluates its instantaneous SNR
to relays in the next stage. Then one relay which has the largest number of channels
with an acceptable SNR level to relays in the next stage is selected for retransmission.
Therefore, relay selection is only based on the CSI of the channels of one hop. This
strategy can be implemented in a distributed manner, and a CC is not required. We
analyze the performance of the introduced strategy in terms of end-to-end outage
probability, and show that the results match those obtained from simulation closely.
Notations: Our notations and some of our modeling assumptions for this chapter
are introduced here. S, RC,,, and D refer to source, relay cluster m, and destination,
respectively. Rgm) denotes relay i in RC,,. PU-Rx denotes the primary user (receiver).
CN (i1, 0?) denotes the circularly symmetric complex Gaussian distribution with mean
w and variance o2. hg”:% and 'y/(gg denote the instantaneous CSI and the instantaneous
SNR of link A — B of hop m, respectively, where hf(jg ~ CN(0, )\ng). Letting
ggig £ |h&"}%|2, then gz(:g is exponentially distributed with mean )\%%. We denote the
transmit power of S by P, Rgm) by Pi(m), and the noise random variable at receiver B

by ng. The noise variables at all receivers are assumed to be itd with ng ~ CA(0, 02).
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5.2 System Model

As shown in Figure 5.1, we consider a multi-hop underlay cognitive secondary network
with the source S, the destination D, and M relay clusters (RC,,, m = 1,--- , M)
in between the source and destination. Each relay cluster RC,, includes L,, single-
antenna half-duplex relay nodes. Message transmission from S to D is implemented
indirectly with the help of the M relay clusters. Therefore, there are totally M + 1
hops from S to D. We denote the first hop from S to RC; as hop 0, RC; to RC5 as hop
1, and so on. A primary user receiver, PU-Rx, is also in the vicinity of the cooperative

relay system and may experience interference from the source S and/or relays.

RC; RC, RCy

PU-Tx PU-Rx

FIGURE 5.1. System Model of Multi-hop Underlay Spectrum Sharing Cognitive Relay
Networks.

Transmissions of secondary network are allowed as long as the resulting interfer-
ence at PU-Rx remains below a given threshold level. Let I, denote the maximum
interference power that PU-Rx can tolerate. It is required that the interference at
PU-Rx does not exceed I,. Therefore the transmit power at S, Fs, is limited by
Psgé?%, < I,,. Similarly, the transmit power at Rgm), Pi(m), is limited by Pi(m) gi(jg) < I,

Also, the transmit power of each node is limited by a maximum transmit power Py ..
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Therefore, the transmit power at S is given as
]p
Ps = min{—+ © , Prax } (5.1)
S7
and the transmit power at Rgm) is given as
I,
Pi(m) = mln{ ) Prax} (5.2)
Z,P

The instantaneous SNR of link A — B at hop m is given by

VW = PRS2 fo? = P g Jo?, (5.3)

Reactive DF' relaying scheme is used where in each relay cluster a single relay
is selected for retransmission. The proposed path selection strategy is as follows.
At the first hop, S estimates its channel coefficient to PU-Rx and determines its
transmit power Ps according to (5.1). Then S broadcasts its signal to RC;. In any
stage m = 1,2,--- ;M — 1 the relays in RC,,, which are able to correctly decode the
received signal from previous stage form a decoding set denoted by D,,,. The decoding
set, defined formally later in (5.5), consists of all those relays whose SNR exceeds a
predefined threshold 7', which is the minimum required SNR for successful decoding
of the message. Each relay in D,,, estimates its channel coefficient to PU-Rx, as well
as the channel coefficients from itself to all the relays in RC,,,1. The transmit power
Pi(m) is determined based on (5.2), and the corresponding instantaneous SNR to each
relays in RC,,1 is calculated from (5.3). The calculated instantaneous SNR, of each
link is compared to the SNR threshold 7'. For RZ( in D,y,, let N ) denote the number
of channels to relays in RC,,, 41 for which the instantaneous SNR exceeds T'. Rgm) now
starts a timer inversely proportional to Ni(m). The relay whose timer expires first,

denoted by RZ(»T ) e D,,, will transmit!. This relay has the largest number of “good”

1A small randomization can be introduced into the timer to avoid collisions in the case of ties.
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channels, i.e., ¢* = argmax; Ni(m). All the other relays in D,, hear this transmission

and remain silent. We define

Nim & maX{Ni(m);i €D} (5.4)

max

We should point out that if Nr(f;))( = 0, then outage is declared. Finally in the last hop,
the relay in Dy, which has the highest instantaneous SNR is selected for transmission
to D. Note that this protocol can be implemented in a distributed manner and does
not require a CC.

Forany j =1,2,---, Ly, the instantaneous channel gain of S — R;l) denoted by ggg
is exponentially distributed. We denote its mean by )\g?%{. In other words, we assume
that the channels from S to all the relays in the first stage are 7¢d. Similarly, the gains

for the channels S — PU-Rx, R{"™ — R{"™Y, R{™ — PU-Rx, R{™ — D are de-

7

noted by gé?l):, 95?’, gg), g%), respectively. These channel gains are all exponentially

distributed and are assumed to have means )\g}, )\gtg, )\gﬁ),, AQQ, respectively.
5.3 Outage Probability
Denote by C' the required end-to-end spectral efficiency in bps/Hz. Then for m =

1,2,--- , M, D,, consists of those relays whose link capacity from the previous stage

exceeds C, i.e.

. 1 m—1
Do ={j: g7 log(1+20757") > €}
= {7275 " 2200 -y (5.5)

where %(,9)] = yé?; is the SNR from S to R;l), and for m =2,3,--- , M, v(m_l) is the

i*.j
SNR from the selected relay Rgn_l) in RC,,,_1 to R§m). Then the SNR threshold T is
defined as T £ 2M+1DC _ 1,

For any hop m = 1,2,--- | M — 1, the number of relays in D,,,.; is equal to Négf).

Let ¢(D,) denote the cardinality of the set D,,, and let O,, = {¢(D,,) = 0}, i.e., O, is

64



the event that no relay in the nth cluster can decode the message, and Oy is the
event that D cannot decode the message. Then for the end-to-end outage event O we

can write

P(O) = P(UM1'0,) (5.6)

_ ZP (UMH0, (D)) = 1) P(e(Dy) = 1)

11=0

= P(Oy) +ZP (UMHYO, |e(Dy) = 1) P(e(Dy) = 1)

l1=1

P(01) is the probability that no relays in RC; can successfully decode the message

transmitted from S and can be calculated as follows.

P(0y)
:/ ((91|gs )f(O)( )dx
x=0
- /xzo P(Jrélf?é{ {IYS } < T|g )fgé% (f)dx
Ip
= Prax P( max{Pngéj} < T| — ) f o (2)dz
=0 JjERCy ab

o0 ( )

195 (0)
+f Pl Es) < Tl =) (o0

Pmax

2 e’} 2 N
0 o, .1, I 0 o, e p. 1 )
P < G Fg )+ [, P < B e s

U%T Ip

— (1 _ G_PdeA( ) )Ll(l —e PmaxA(S(Y)zp>
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Moreover, we can calculate the probability that there are [, relays in D; as

= [ PeD) = 1140 = 0)f g (@)

=0
Ip
Pmax
— (e(Dy) = lllgé?%, = x)fgéo%(:z:)da:
=0 ’
+ [, Pl®) =ulolh = o), (o
Plnpax S,P
_ U%T U%T _ )
_ (?1) (1 . Pmax)\(SUR )Ll*ll ( Pmax)‘(SUR )ll (1 PmaxAg p )
1
00 O','Q.LT(E U%Tz z
P;Pax ll )\S P
27 2T Ip

S(?R )Llfll (6_ Pmax>\<s(?%{ )ll (1 —e PmaxA(S?%, )

L1 - (0)
— (1 —e PmaxA
h
T2 T (k+1)

Ll—ll _ 1 Ip
L1 Ll - ll k 1 [ 1,20) +)\(0) ]Pmax
— PSR S,P
T (51> Z < k (=1) o2 TAY ) (k+11) ‘ (5:8)

k=0 +1

oAk
We now evaluate P(UN*! L O,|c(D,,) = 1,,) forany 1 <m < M. For 1 <, < Ly,

we have

P(Uﬁﬁ+1(9n|C(Dm) =lm) = P(Om+1|C(Dm) =)

Lm+1
+ 3 PN L Oule(Dingr) = lng)
l7,L+1=1
X P(C(Derl) = lm+1‘C(Dm) = lm) (59)

Note that in the above
P(Om-i-l‘c(pm) = lm) = P(C<Dm+1) = O’C(Dm) = lim)

Therefore we need to evaluate P(O,,41|c(Dyn) = ln) and P(¢(Dips1) = lng1|c(Din) =
lm)-
Form =1,2,--- /M — 1, P(Op41|¢(D,) = 1) is the probability that from any

relay in D,,,, the SNRs of all L, links to the relays in RC,,,1; are below the threshold
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T. For R'™ € D,,, similar to (5.7), the probability that the SNRs of all Ly,; links
from this relay to the relays in RC,, 1 are below the threshold 7', can be calculated

as

P( max {72(3”)} <T)

jERCnH» 1

U%T Ip

= (1 _ 67 Pmaxkgtbf){ )Lm+1(1 . eim)

L7n+1 B G‘%Tk 1 Iip
Lm 1 ( <7”)+ ('m)) max
+ 2 ( kzﬂ)(_l)kWG Wik e (5.10)
k=0 S N
AR R
Moreover, for all relays in D,,,, we have
P(Omi1]e(Dm) = ln)
=P (my <
(o max {7} <T)
lm
= |P A
{ (jerggfﬂ{m }<T)
_ U%T _ Ip
= [(1—e PrRR) I (e PR
lm
L1 B G%Tk ) I
Lm 1 ( (’m)+ (m)) max
+ Z ( kﬂ)(_l)k We AR B (5.11)
Int AR,P
PAR,R
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For the last hop (when m = M), the probability that the link from RZ(-M) € Dy, to

destination D is in outage is given by

ras 1, Puaxip’ (M)
- /ac—O ( o2 — <Tlg;p x)fgz(,lvl)f)(x)dx
o I g™
+ P( Gl < T‘g@F/’[) = x)f (M) (:L’)dx
Ip (M) o 1, oy
Poax JiP 9n
__ ol Ip
frnd (1 —e PmaxAg\D )(1 _ PmaxA%P )
! G2Tk 1 Ip
1 1 _( n( ) < VI )) max
3 (k) e e A L (5.12)
k=0 9nt AR,P + 1
LAY

Since in the last hop the relay with the highest SNR among all the [y, = ¢(Dyy) relays

in D), is selected for retransmission, outage occurs when the SNR of all these [, links

are below the threshold 7T'. Therefore we have

P(On11]e(Dp) = lu)

l
= [P <m)) "

___oaT __Ip
M M
— (1 _ PmaxA%’D )(1 _ Pmax/\gyp)
Iy
2

1 2Tk 1 Ip

1 1 —(anton) Paa
+ (—1)f ————e "o Cwr (5.13)
k o2TAM)
n R,P + 1

k=0
M
LD

Let AEU’”) denote the event that from a relay in D,,, there are w channels to relays

in RC,,+1 whose instantaneous SNRs are above the threshold 7', and let By =
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Uz;lo Af;?). Then we have

2 2
on T o T Ip

P(A’El}m)) — (Lm+1) (1 . e_ Pmax>\£{ﬁ%)[/m+l—w(€_ Pmax)‘gtll% )’w(l _ e_ Pmaxkgtlg))
w
L Lm-&-l*’w L w
m+1 m+1 —
s (BT
k=0
1 _[J%T(ker) 1 }PIP
X e Ip X%{TLP){ )\g’t})’ max (5 ' 14)
AT rw)
LAY
Also we have
w—1
P(B™) = Z P(Aw”,l)) (5.15)
w’=0

To evaluate P(¢(Dp+1) = lms1|¢(Dim) = 1), we note that this is the probability that
[ (1<1<1,)relays in D,, have l,,;; “good” channels? to relays in RC,,;, while the
remaining [,, — [ relays in D,,, have fewer than [,,,; “good” channels. Therefore we
can write

PDris) ~ (D) = 1) = (l;”) [pag)) [pam] " Gas)

=1
Finally by putting (5.7), (5.8), (5.11), (5.13)-(5.16) into (5.6), we get the outage
probability of the proposed strategy.
5.4 Numerical Results
In this section, we consider a four-hop relay network (M=3) for the case that )‘(S(R{ =
A%’ = )\g?{ =1, )\é% = Ag’f}l = 1,02 =1, and a target rate of C = 2/(M+1) bps/Hz.
We present our numerical results from analysis and compare to those obtained from
simulation.

In Figure 5.2, all relay clusters have the same number of relays, which is 3. We can

see that when P, is small, the outage probability achieved for different values of the

interference threshold I, are nearly the same, and decreases as Ppax increases. The

2Channels whose SNR exceed the threshold T'.
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reason is that for small values of P, ., the transmit power is mainly limited by Ppay.
As P,.x increases, the transmit power becomes limited by the interference threshold
I,,. Consequently the outage probabilities exhibit a floor level which is determined by

and decreases with I,.

10 *—
107}
£
2107
£Q
S
o
>
£10°
=
@]
10
---proposed method (analysis)
O proposed method (simulation)
——"optimal" method
10° ‘ : ‘ B ‘
0 5 10 15 20 25 30
RIIRX (dB)

FIGURE 5.2. Outage Probability vs. Ppax with different maximum tolerance power Ip,.

As discussed in Chapter 1, the optimal relay selection strategy in [33] is a cen-
tralized method for path selection in multi-hop networks without spectrum sharing.
In order to compare our proposed method with this method we have extended this
strategy to underlay spectrum sharing cognitive networks as follows. In addition to
the CSI of all the links in the network, the limits of the transmit power of all relays
are also calculated according to their channel coefficients to PU-Rx. Then using the
CSIs and the transmit power limits, the CC computes the SNR of all the links. It
then selects the end-to-end path which has the highest SNR bottleneck. We have
simulated this scheme and show the results of its outage probability in Figure 5.2.
It can be seen that the performance of the proposed method is very close to this

“optimal” method. However, the complexity of the “optimal” method is significantly
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higher than the proposed method. In addition, since the CSI of all the links must
be collected before path selection and transmission, the collected CSI may be signifi-
cantly outdated. This would not only degrade the performance of the secondary user,
but more importantly, may cause interference to the primary user well beyond the
specified threshold. Finally, the figure shows a close match between the results from
our analysis and simulation.

In Figure 5.3, we show the outage probability vs. P,.x for different number relays
per cluster where I, = 10 dB. In the case that L; = Ly = L3 = 1, there is a single
relay in each stage which may retransmit the message. Therefore no relay selection
strategy is involved. This is the same scenario studied previously by several authors
including [63]. Clearly having more relays in the relay clusters substantially improves
system performance in terms of outage probability. As in Figure 5.2, a floor is reached

for each case as Py increases, since the transmit power becomes limited by I,,.

10 '
e
AL
.
[ R ~ N N Ao S

10 :
2107 Y ]
3 ™
g h
] B
@ 107; :
° B
8 : B = TR EF----- EF-----+
£ S |_1 > 3 1 (analysis)
o107 -—-L;=Ly= 3 3 (analysis) E

|_1 ~ 3 5 (analysis)
10_57 A L=L= 3 1 (simulation) E
o L=L= 3 3 (simulation)
o L,=L,=L;=5 (simulation)
10_6 1 L . y ‘
0 5 10 15 20 25 %

RHHX (dB)

FIGURE 5.3. Outage Probability vs. Pyax with different number of relays.

In Figure 5.4 we show the outage probability vs. interference threshold I,. The

number of relays in each cluster is 3. We can see that outage probability decreases as
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the interference threshold I, increases, and again reaches a floor level for large values
of I, where the transmit power is limited by P.x. Clearly, lower outage probability

can be reached for larger values of P, .x.

0

10 A R N
10" 3
----- FB-----F-----B------F-----]
Py
=02
§ 107¢
g meaX=5 dB (analysis)
o _--Pmax=10 dB (analysis)
L 10°L |---P, =15 dB (analysis)
O —Pmax=20 dB (analysis)

A Pmax=5 dB (simulation)

10 k| O Pmax=10 dB (simulation)

o P__ =15 dB (simulation)
max

O Pmax=20 dB (simulation)

046 5 0 5 10 15 20

I, (dB)

FIGURE 5.4. Outage Probability vs. I, with different maximum transmit power Ppax.
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Chapter 6

Conclusions

In this dissertation we analyze the performance of several relay selection strategies
for multi-hop cooperative networks.

In Chapter 2, we analyze the performance of a hop-by-hop relay selection strategy
for multi-hop DF cooperative relay networks. In each relay cluster, relays that suc-
cessfully receive and decode the message from the previous hop form the candidate
set for relaying, and the relay which has the highest channel gain to the next stage
is selected for retransmission. Therefore in this method, a CC is not required, and
relay selection of each relay cluster is only based on the CSI to the next hop. We
evaluate the performance of this relay selection method in terms of end-to-end outage
probability through analysis and simulation. It is shown that given the total number
of relays for the entire network, unequal distribution of relays with more relays in
the first and last relay clusters can significantly improve the performance. Moreover,
this relay selection strategy is suitable for fast fading channels with a short coherence
time, since each pair of relay selection and transmission is only based the CSI of the
channels of one hop. Accurate approximations for the ergodic capacity and effective
ergodic capacity of this relay selection strategy are also derived.

In Chapter 3, a novel hop-by-hop relay selection strategy for multi-hop DF coop-
erative relay networks is proposed where relay selection at each hop is only based
on the CSI to relays in the next stage. The implementation complexity and com-
munication overhead of our method is significantly lower than the relay selection

strategies that require a CC for the entire network. We analyze the performance of
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the proposed method in terms of end-to-end outage probability for the cases of per-
fect and imperfect CSI. Numerical results from analysis closely match those obtained
from simulation, and show a major improvement compared to other relay selection
strategies in the literature.

In Chapter 4, we consider cognitive relay networks with imperfect CSI under in-
terference power constraints. Reactive DF and ORS scheme for data transmission of
SU is considered. We investigate the performance of DF ORS scheme for cognitive
relay networks. Two power margin factors are considered for SU source and SU re-
lays respectively in order to lower interference probability from SU to PU. We derive
the outage probability and interference probability. It is shown that larger distances
between SU and PU, larger values of correlation coefficient, larger number of relays
lead to lower outage probabilities.

In Chapter 5, we introduce a hop-by-hop relay selection strategy for multi-hop
underlay cognitive spectrum sharing systems. In each stage, relays that successfully
decode the message from previous hop form a candidate set for retransmission. Each
relay in this candidate set calculates its available transmit power and evaluates its
instantaneous SNR to relays in the next stage. Then the relay which has the largest
number of channels with an acceptable SNR level to relays in the next stage is se-
lected for retransmission. Therefore, relay selection in each stage replies only on the
CSI of the channels in that stage and does not require the CSI of any other stage.
This strategy can be implemented in a distributed manner without the need for any
coordination among the relays or a central controller. We analyze the performance of
the introduced strategy in terms of end-to-end outage probability, and show that the

performance of this method is nearly optimal.
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Appendix A:
Proof of Lemma 1
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Appendix B:
Proof of Lemma 3

P(Xin > Y| Xin # Xonaa)
P(Xien > Y, Xion # Xonaz)
P(Xin # Xinaz)
P(X1en # Xomao| X1 > 1) P(X1on > v)
P(Xiwn # Xonaz)
[1—nP(X, = Xpae| X1en > 9)]|P(Xion > 1)
P(Xiun # Xonax)

TLP(Xn:Xma:mX ~n > )
S o cror s U S )

P(X1~n 7é Xmax)
P(Xin > y) = nP(Xiwn > y| X = Xonao) P(Xn = Xinaa)
P(Xlrvn 7é Xmax)
P(Xion > 1) = 2P(Xin 1 > 4 X0 = Xonas)
P(Xlwn 7é Xma:c)
P(Xin > 4) = 2P(Xion 1 > Y| X1on 1 # Xonas)

B P<X1~n 7é Xmax) (62)

83



Appendix C:
Proof of Lemma 5
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Appendix D:
Proof of Lemma 6

We know that

. m P(%(m.) <T, ﬁfm.) <T)
PO < TP < T) = —L -2 0 (6.4)
P('yi*’j <T)
in which
PEM <T)=1-¢mn (6.5)

Now consider P(%-(Ir?
5(m

estimate, g;. 7, ) follows a non-central chi- square distribution with 2 degrees of freedom.

< T, %(mj) < T). According to [73], g(f:” ) conditioned on its

We have
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where Iy(-) is the zero-order modified Bessel function of the first kind. Letting z = /¥,
and according to Eq. (10) in [76], we get

T
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where Q1(a,b) = [~ xe_@_fo(aa:)dx is the first-order Marcum Q-function [76]. Now
putting (6.7) into (6.6), we have
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“r )\m é:oe ’ Ql(p\/(l — p2)>\m’ \/7(1 — p2>)\m) T (6 8)

By letting y = y/z, and according to Eq. (37) in [76], we get

;L 21 2T
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Now putting (6.9) into (6.8), we have
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s o 2T
—e 7 [Ql(\/(l _pQ),—y)\mvp\/(l _,02)’_Y>\m)
2T 2T
_ Ql(l)\/(l — )V Am \/(1 — PQW/\m)] (6.10)

Here we note that when p = 1, (6.10) reduces to

PO < T3 < T)=1—-epm (6.11)

Z?]
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which follows the exponential distribution and agrees with the case of perfect CSI.
On the other hand when p = 0, (6.10) reduces to
PO < T30 < T) = (1 — e )? (6.12)

which corresponds to the case that 7 . and % ) are independent. Putting (6.5) and

(6.10) into (6.4), we get

P < T3 <T)

- 2T 2T 2T
—1 c [Ql(\/(l—p%wm’p\/(l—p% — @ p\/ g ’\/ =)

1—e %m
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Appendix E:
Proof of Lemma 7
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Appendix F:

Derivation of Equation (4.18) - (4.19)
P(outage|c(D) =1)
= P(vr@)p < T|Ai(1))
= /: /: Plyra,p < T|Ai(1), Gre),p = Y, Griyp = 2]
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(6.15)

The distribution of gr(;),p conditioned on grg)p, follows a non-central chi-square

distribution with 2 degrees of freedom [73]. Thus
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In order to compute of f5, 1 are e (¥ ¥[Ai(l)) we note that
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It is easy to see that

)
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k=1,---,l and

When A goes to zero, we get
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Then combining (6.21) and (6.22) into (6.19), we get
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Finally combining (6.18) and (6.23) into (6.15), we get
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Appendix G: B
Derivation of P(Zgz|c(D) =1) when [ > 0

Assuming that ¢(D) = [ > 0, let i = argmax{Jru)p}. The retransmit power Pg(;
kED

is given by Pgrgy = 81,/ |iLR(i)7P|2 and the interference power received at the PU from

relay 118 given by ]R(i) = PR(z‘)|hR(i),P|2- Then

_ BLlhrapl? _ Blograp

? L (6.25)
|hRriy,p|? gR(i),P

Given that relay i is retransmitting, there will not be any interference to PU if Ig(;) <

I, or Bgr@)p < gr(),p- Therefore!,

P(Tale(D) = 1) = 3 Planye < 222214, P(4,0)
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— Plgrgyp < 9P 4,(1)) (6.26)

where the last equality follows from the fact that all the relay channels are itd. Now

(6.26) is calculated as
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1Please see Remark 8.
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in which P(A;(1)|gr),p = ) is evaluated as
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Using (6.27) and (6.28) we get
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Now using the first-order Marcum Q-function, we can simplify (6.29) to
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